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Preface to the First Edition 


This book is intended for the beginner as well as for the practitioner in computational 
fluid dynamics (CFD). It includes two major computational methods, namely, finite 
difference methods (FDM) and finite element methods (FEM) as applied to the nu- 
merical solution of fluid dynamics and heat transfer problems. An equal emphasis on 
both methods is attempted. Such an effort responds to the need that advantages and 
disadvantages of these two major computational methods be documented and consoli- 
dated into a single volume. This is important for a balanced education in the university 
and for the researcher in industrial applications. 

Finite volume methods (FVM), which have been used extensively in recent years, 
can be formulated from either FDM or FEM. FDM is basically designed for structured 
grids in general, but is applicable also to unstructured grids by means of FVM. New ideas 
on formulations and strategies for CFD in terms of FDM, FEM, and FVM continue 
to emerge, as evidenced in recent journal publications. The reader will find the new 
developments interesting and beneficial to his or her area of applications. However, 
the subject material is often inaccessible due to barriers caused by different training 
backgrounds. Therefore, in this book, the relationship among all currently available 
computational methods is clarified and brought to a proper perspective. 

To the uninitiated beginner, this book will serve as a convenient guide toward the 
desired destination. To the practitioner, however, preferences and biases built over the 
years can be relaxed and redeveloped toward other possible options. Having studied all 
methods available, the reader may then be able to pursue the most reasonable directions 
to follow, depending on the specific physical problems of each reader's own field of 
interest. It is toward this flexibility that the present volume is addressed. 

The book begins with Part One, Preliminaries, in which the basic principles of FDM, 
FEM, and FVM are illustrated by means of a simple differential equation, each leading 
to the identical exact solution. Most importantly, through these examples with step-by- 
step hand calculations, the concepts of FDM, FEM, and FVM can be easily understood 
in terms of their analogies and differences. The introduction (Chapter 1) is followed by 
the general forms of governing equations, boundary conditions, and initial conditions 
encountered in CFD (Chapter 2), prior to embarking on details of CFD methods. 

Parts Two and Three cover FDM and FEM, respectively, including both histori- 
cal developments and recent contributions. FDM formulations and solutions of vari- 
ous types of partial differential equations are discussed in Chapters 3 and 4, whereas 
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the counterparts for FEM are covered in Chapters 8 through 11. Incompressible and 
compressible flows are treated in Chapters 5 and 6 for FDM and in Chapters 12 
through 14 for FEM, respectively. FVM is included in both Part Two (Chapter 7) and 
Part Three (Chapter 15) in accordance with its original point of departure. Historical 
developments are important for the beginner, whereas the recent contributions are in- 
cluded as they are required for advanced applications given in Part Five. Chapter 16, 
the last chapter in Part Three, discusses the detailed comparison between FDM and 
FEM and other methods in CFD. 

Full-scale complex CFD projects cannot be successfully accomplished without au- 
tomatic grid generation strategies. Both structured and unstructured grids are included. 
Adaptive methods, computing techniques, and parallel processing are also important 
aspects of the industrial CFD activities. These and other subjects are discussed in 
Part Four (Chapters 17 through 20). 

Finally, Part Five (Chapters 21 through 27) covers various applications including 
turbulence, reacting flows and combustion, acoustics, combined mode radiative heat 
transfer, multiphase flows, electromagnetic fields, and relativistic astrophysical flows. 

It is intended that as many methods of CFD as possible be included in this text. 
Subjects that are not available in other textbooks are given full coverage. Due to 
a limitation of space, however, details of some topics are reduced to a minimum by 
making a reference, for further elaboration, to the original sources. 

This text has been classroom tested for many years at the University of Alabama in 
Huntsville. It is considered adequate for four semester courses with three credit hours 
each: CFD I (Chapters 1 through 4 and 8 through 11), CFD II (Chapters 5 through 
7 and 12 through 16), CFD III (Chapters 17 through 20), and CFD IV (Chapters 21 
through 27). In this way, the elementary topics for both FDM and FEM can be covered 
in CFD I with advanced materials for both FDM and FEM in CFD II. FVM via FDM 
and FVM via FEM are included in CFD I and CFD II, respectively. CFD III deals with 
grid generation and advanced computing techniques covered in Part IV. Finally, the 
various applications covered in Part V constitute CFD IV. Since it is difficult to study 
all subject areas in detail, each student may be given an option to choose one or two 
chapters for special term projects, more likely dictated by the expertise of the instructor, 
perhaps toward thesis or dissertation topics. 

Instead of providing homework assignments at the end of each chapter, some se- 
lected problems are shown in Appendix E. An emphasis is placed on comparisons 
between FDM, FEM, and FVM. Through these exercises, it is hoped that the reader 
will gain appreciation for studying all available methods such that, in the end, advan- 
tages and disadvantages of each method may be identified toward making decisions on 
the most suitable choices for the problems at hand. Associated with Appendix E is a 
Web site http://www.uah.edu/cfd that provides code (FORTRAN 90) for solutions of 
some of the homework problems. The student may use this as a guide for programming 
with other languages such as C++ for the class assignments. 

More than three decades have elapsed since the author’s earlier book on FEM in 
CFD was published [McGraw-Hill, 1978]. Recent years have witnessed great progress 
in FEM, parallel with significant achievements in FDM. The author has personally 
experienced the advantage of studying both methods on an equal footing. The purpose 
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of this book is, therefore, to share the author's personal opinion with the reader, wishing 
that this idea may lead to further advancements in CFD in the future. It is hoped that 
all students in the university will be given an unbiased education in all areas of CFD. It 
is also hoped that the practitioners in industry will benefit from many alternatives that 
may impact their new directions of future research in CFD applications. 

In completing this text, the author recalls with sincere gratitude a countless number 
of colleagues and students, both past and present. They have contributed to this book 
in many different ways. 

My association with Tinsley Oden has been an inspiration, particularly during the 
early days of finite element research. Among many colleagues are S. T. Wu and Gerald 
Karr, who have shared useful discussions in CFD research over the past three decades. 

I express my sincere appreciation to Kader Frendi, who contributed to Sections 23.2 
(pressure mode acoustics) and 23.3 (vorticity mode acoustics) and to Vladimir Kolobov 
for Section 26.3.2 (semiconductor plasma processing). 

My thanks are due to J. Y. Kim, L. R. Utreja, P. K. Kim, J. L. Sohn, S. K. Lee, Y. M. 
Kim, O. Y. Park, C. S. Yoon, W. S. Yoon, P. J. Dionne, S. Warsi, L. Kania, G. R. Schmidt, 
A. M. Elshabka, K. T. Yoon, S. A. Garcia, S. Y. Moon, L. W. Spradley, G. W. Heard, 
R. G. Schunk, J. E. Nielsen, F. Canabal, G. A. Richardson, L. E. Amborski, E. K. Lee, 
and G. H. Bowers, among others. They assisted either during the course of development 
of earlier versions of my CFD manuscript or at the final stages of completion of this 
book. 

I would like to thank the reviewers for suggestions for improvement. I owe a debt 
of gratitude to Lawrence Spradley, who read the entire manuscript, brought to my 
attention numerous errors, and offered constructive suggestions. I am grateful to Francis 
Wessling, Chairman of the Department of Mechanical & Aerospace Engineering, UAH, 
who provided administrative support, and to S. A. Garcia and Z. Q. Hou, who assisted 
in typing and computer graphics. Without the assistance of Z. O. Hou, this text could 
not have been completed in time. My thanks are also due to Florence Padgett, Engi- 
neering Editor at Cambridge University Press, who has most effectively managed the 
publication process of this book. 


T. J. Chung 
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Preface to the Revised Second Edition 


This revised second edition of Computational Fluid Dynamics represents a significant 
improvement from the first edition. However, the original idea of including all com- 
putational fluid dynamics methods (FDM, FEM, FVM); all mesh generation schemes; 
and physical applications to turbulence, combustion, acoustics, radiative heat transfer, 
multiphase flow, electromagnetic flow, and general relativity is maintained. This unique 
approach sets this book apart from its competitors and allows the instructor to adopt 
this book as a text and choose only those subject areas of his or her interest. 

The second edition includes new sections on finite element EBE-GMRES and a com- 
plete revision of the section on the flowfield-dependent variation (FDV) method, which 
demonstrates more detailed computational processes and includes additional example 
problems. For those instructors desiring a textbook that contains homework assign- 
ments, a variety of problems for FDM, FEM, and FVM are included in an appendix. To 
facilitate students and practitioners intending to develop a large-scale computer code, 
an example of FORTRAN code capable of solving compressible, incompressible, vis- 
cous, inviscid, 1-D, 2-D, and 3-D for all speed regimes using the flowfield-dependent 
variation method is available at http://www.uah.edu/cfd. 


PART ONE 





PRELIMINARIES 


tion of differential equations in mathematical physics and engineering. Numer- 

ical solutions were carried out by hand and using desk calculators for the first 
half of the twentieth century, then by digital computers for the later half of the century. 
In Section 1.1, a brief summary of the history of computational fluid dynamics (CFD) 
will be given, along with the organization of text. 

Before we proceed with details of CFD, simple examples are presented for the 
beginner, demonstrating how to solve a simple differential equation numerically by 
hand calculations (Sections 1.2 through 1.7). Basic concepts of finite difference meth- 
ods (FDM), finite element methods (FEM), and finite volume methods (FVM) are 
easily understood by these examples, laying a foundation or providing a motivation 
for further explorations. Even the undergraduate student may be brought to an ad- 
equate preparation for advanced studies toward CFD. This is the main purpose of 
Preliminaries. 

Furthermore, in Preliminaries, we review the basic forms of partial differential equa- 
tions and some of the governing equations in fluid dynamics (Sections 2.1 and 2.2). 
These include nonconservation and conservation forms of the Navier-Stokes system of 
equations as derived from the first law of thermodynamics and are expressed in terms 
of the control volume/surface integral equations, which represent various physical 
phenomena such as inviscid/viscous, compressible/incompressible, subsonic/supersonic 
flows, and so on. 

Typical boundary conditions are briefly summarized, with reference to hyperbolic, 
parabolic, and elliptic equations (Section 2.3). Examples of Dirichlet, Neumann, and 
Cauchy (Robin) boundary conditions are also examined, with additional and more 
detailed boundary conditions to be discussed later in the book. 


1 he dawn of the twentieth century marked the beginning of the numerical solu- 
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Introduction 


1.1 GENERAL 


1.1.1 HISTORICAL BACKGROUND 


The development of modern computational fluid dynamics (CFD) began with the ad- 
vent of the digital computer in the early 1950s. Finite difference methods (FDM) and 
finite element methods (FEM), which are the basic tools used in the solution of par- 
tial differential equations in general and CFD in particular, have different origins. In 
1910, at the Royal Society of London, Richardson presented a paper on the first FDM 
solution for the stress analysis of a masonry dam. In contrast, the first FEM work was 
published in the Aeronautical Science Journal by Turner, Clough, Martin, and Topp 
for applications to aircraft stress analysis in 1956. Since then, both methods have been 
developed extensively in fluid dynamics, heat transfer, and related areas. 

Earlier applications of FDM in CFD include Courant, Friedrichs, and Lewy [1928], 
Evans and Harlow [1957], Godunov [1959], Lax and Wendroff [1960], MacCormack 
[1969], Briley and McDonald [1973], van Leer [1974], Beam and Warming [1978], Harten 
[1978, 1983], Roe [1981, 1984], Jameson [1982], among many others. The literature on 
FDM in CFD is adequately documented in many text books such as Roache [1972, 
1999], Patankar [1980], Peyret and Taylor [1983], Anderson, Tannehill, and Pletcher 
[1984, 1997], Hoffman [1989], Hirsch [1988, 1990], Fletcher [1988], Anderson [1995], 
and Ferziger and Peric [1999], among others. 

Earlier applications of FEM in CFD include Zienkiewicz and Cheung [1965], Oden 
[1972, 1988], Chung [1978], Hughes et al. [1982], Baker [1983], Zienkiewicz and Taylor 
[1991], Carey and Oden [1986], Pironneau [1989], Pepper and Heinrich [1992]. Other 
contributions of FEM in CFD for the past two decades include generalized Petrov- 
Galerkin methods [Heinrich et al., 1977; Hughes, Franca, and Mallett, 1986; Johnson, 
1987], Taylor-Galerkin methods [Donea, 1984; Lóhner, Morgan, and Zienkiewicz, 1985], 
adaptive methods [Oden et al., 1989], characteristic Galerkin methods [Zienkiewicz 
et al., 1995], discontinuous Galerkin methods [Oden, Babuska, and Baumann, 1998], 
and incompressible flows [Gresho and Sani, 1999], among others. 

There is a growing evidence of benefits accruing from the combined knowledge 
of both FDM and FEM. Finite volume methods (FVM), because of their simple data 
structure, have become increasingly popular in recent years, their formulations being 
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related to both FDM and FEM. The flowfield-dependent variation (FDV) methods 
[Chung, 1999] also point to close relationships between FDM and FEM. Therefore, 
in this book we are seeking to recognize such views and to pursue the advantage of 
studying FDM and FEM together on an equal footing. 

Historically, FDMs have dominated the CFD community. Simplicity in formulations 
and computations contributed to this trend. FEMs, on the other hand, are known to be 
more complicated in formulations and more time-consuming in computations. However, 
this is no longer the case in many of the recent developments in FEM applications. Many 
examples of superior performance of FEM have been demonstrated. Our ultimate goal 
is to be aware of all advantages and disadvantages of all available methods so that if 
and when supercomputers grow manyfold in speed and memory storage, this knowledge 
will be an asset in determining the computational scheme capable of rendering the most 
accurate results, and not be limited by computer capacity. In the meantime, one may 
always be able to adjust his or her needs in choosing between suitable computational 
schemes and available computing resources. It is toward this flexibility and desire that 
this text is geared. 


1.1.2. ORGANIZATION OF TEXT 


This book covers the basic concepts, procedures, and applications of computational 
methods in fluids and heat transfer, known as computational fluid dynamics (CFD). 
Specifically, the fundamentals of finite difference methods (FDM) and finite element 
methods (FEM) are included in Parts Two and Three, respectively. Finite volume meth- 
ods (FVM) are placed under both FDM and FEM as appropriate. This is because FVM 
can be formulated using either FDM or FEM. Grid generation, adaptive methods, and 
computational techniques are covered in Part Four. Applications to various physical 
problems in fluids and heat transfer are included in Part Five. 

The unique feature of this volume, which is addressed to the beginner and the prac- 
titioner alike, is an equal emphasis of these two major computational methods, FDM 
and FEM. Such a view stems from the fact that, in many cases, one method appears 
to thrive on merits of other methods. For example, some of the recent develop- 
ments in finite elements are based on the Taylor series expansion of conservation vari- 
ables advanced earlier in finite difference methods. On the other hand, unstructured 
grids and the implementation of Neumann boundary conditions so well adapted in finite 
elements are utilized in finite differences through finite volume methods. Either finite 
differences or finite elements are used in finite volume methods in which in some cases 
better accuracy and efficiency can be achieved. The classical spectral methods may be 
formulated in terms of FDM or they can be combined into finite elements to generate 
spectral element methods (SEM), the process of which demonstrates usefulness in di- 
rect numerical simulation for turbulent flows. With access to these methods, readers are 
given the direction that will enable them to achieve accuracy and efficiency from their 
own judgments and decisions, depending upon specific individual needs. This volume 
addresses the importance and significance of the in-depth knowledge of both FDM 
and FEM toward an ultimate unification of computational fluid dynamics strategies in 
general. A thorough study of all available methods without bias will lead to this goal. 

Preliminaries begin in Chapter 1 with an introduction of the basic concepts of all 
CFD methods (FDM, FEM, and FVM). These concepts are applied to solve simple 
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one-dimensional problems. It is shown that all methods lead to identical results. In this 
process, it is intended that the beginner can follow every step of the solution with simple 
hand calculations. Being aware that the basic principles are straightforward, the reader 
may be adequately prepared and encouraged to explore further developments in the 
rest of the book for more complicated problems. 

Chapter 2 examines the governing equations with boundary and initial conditions 
which are encountered in general. Specific forms of governing equations and boundary 
and initial conditions for various fluid dynamics problems will be discussed later in 
appropriate chapters. 

Part Two covers FDM, beginning with Chapter 3 for derivations of finite difference 
equations. Simple methods are followed by general methods for higher order derivatives 
and other special cases. 

Finite difference schemes and solution methods for elliptic, parabolic, and hyper- 
bolic equations, and the Burgers' equation are discussed in Chapter 4. Most of the basic 
finite difference strategies are covered through simple applications. 

Chapter 5 presents finite difference solutions of incompressible flows. Artificial com- 
pressibility methods (ACM), SIMPLE, PISO, MAC, vortex methods, and coordinate 
transformations for arbitrary geometries are elaborated in this chapter. 

In Chapter 6, various solution schemes for compressible flows are presented. Poten- 
tial equations, Euler equations, and the Navier-Stokes system of equations are included. 
Central schemes, first order and second order upwind schemes, the total variation dimin- 
ishing (TVD) methods, preconditioning process for all speed flows, and the flowfield- 
dependent variation (FDV) methods are discussed in this chapter. 

Finite volume methods (FVM) using finite difference schemes are presented in 
Chapter 7. Node-centered and cell-centered schemes are elaborated, and applications 
using FDV methods are also included. 

Part Three begins with Chapter 8, in which basic concepts for the finite element 
theory are reviewed, including the definitions of errors as used in the finite element 
analysis. Chapter 9 provides discussion of finite element interpolation functions. 

Applications to linear and nonlinear problems are presented in Chapter 10 and 
Chapter 11, respectively. Standard Galerkin methods (SGM), generalized Galerkin 
methods (GGM), Taylor-Galerkin methods (TGM), and generalized Petrov-Galerkin 
(GPG) methods are discussed in these chapters. 

Finite element formulations for incompressible and compressible flows are treated in 
Chapter 12 and Chapter 13, respectively. Although there are considerable differences 
between FDM and FEM in dealing with incompressible and compresible flows, it is 
shown that the new concept of flowfield-dependent variation (FDV) methods is capable 
of relating both FDM and FEM closely together. 

In Chapter 14, we discuss computational methods other than the Galerkin methods. 
Spectral element methods (SEM), least squares methods (LSM), and finite point meth- 
ods (FPM, also known as meshless methods or element-free Galerkin), are presented 
in this chapter. Chapter 15 discusses finite volume methods with finite elements used as 
a basic structure. 

Finally, the overall comparison between FDM and FEM is presented in Chapter 16, 
wherein analogies and differences between the two methods are detailed. Furthermore, 
a general formulation of CFD schemes by means of the flowfield-dependent variation 
(FDV) algorithm is shown to lead to most all existing computational schemes in FDM 
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and FEM as special cases. Brief descriptions of available methods other than FDM, 
FEM, and FVM such as boundary element methods (BEM), particle-in-cell (PIC) meth- 
ods, Monte Carlo methods (MCM) are also given in this chapter. 

Part Four begins with structured grid generation in Chapter 17, followed by unstruc- 
tured grid generation in Chapter 18. Subsequently, adaptive methods with structured 
grids and unstructured grids are treated in Chapter 19. Various computing techniques, 
including domain decomposition, multigrid methods, and parallel processing, are given 
in Chapter 20. 

Applications of numerical schemes suitable for various physical phenomena are 
discussed in Part Five (Chapters 21 through 27). They include turbulence, chemically 
reacting flows and combustion, acoustics, combined mode radiative heat transfer, mul- 
tiphase flows, electromagnetic flows, and relativistic astrophysical flows. 


1.2 ONE-DIMENSIONAL COMPUTATIONS BY FINITE DIFFERENCE METHODS 


In this and the following sections of this chapter, the beginner is invited to examine 
the simplest version of the introduction of FDM, FEM, FVM via FDM, and FVM via 
FEM, with hands-on exercise problems. Hopefully, this will be a sufficient motivation 
to continue with the rest of this book. 

In finite difference methods (FDM), derivatives in the governing equations are 
written in finite difference forms. To illustrate, let us consider the second-order, one- 
dimensional linear differential equation, 

d? 

T -2-0 O<x<1 (12.1a) 
with the Dirichlet boundary conditions (values of the variable u specified at the bound- 
aries), 


(1.2.1b) 


и=0 ах= 0 
и= 0 ах=1 


for which the exact solution is u — x? — x. 


It should be noted that a simple differential equation in one-dimensional space with 
simple boundary conditions such as in this case possesses a smooth analytical solution. 
Then, all numerical methods (FDM, FEM, and FVM) will lead to the exact solution 
even with a coarse mesh. We shall examine that this is true for this example problem. 

The finite difference equations for du/dx and d*u/dx? are written as (Figure 1.2.1) 


d i41 — Uj . 

(=) Naas forward difference (1.2.2a) 
dx); Ax 

(=) м 1 backward difference (1.2.2b) 
ах ), Ах 
du Ui+1 — Uj-1 | 

(=) ку central difference (1.2.2c) 
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Figure 1.2.1 Finite difference approximations. 


Substitute (1.2.3) into (1.2.1a) and use three grid points to obtain 


uj41 — 2ui c uii 


=2 1.2.4 
AZ (1.2.4) 
With uj_1 = 0, uj41 = 0, as specified by the given boundary conditions, the solution at 
x = 1/2 with Ax = 1/2 becomes u; = —1/4. This is the same as the exact solution given 
by 
2 1 
uj —(x —xa- = (1.2.5) 


In what follows, we shall demonstrate that the same exact solution is obtained, using 
other methods: FEM and FVM. 
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For illustration, let us consider a one-dimensional domain as depicted in Figure 1.3.1a. 
Let the domain be divided into subdomains; say two local elements (e — 1, 2) in this 
example as shown in Figure 1.3.1b,c. The end points of elements are called nodes. 





" Q(0«x« 1) г, M ———^ + 
х= 0 х= 1 1 2 3 
(a) (b) 
e, e, o) pV Фе oo” 
е | | * | | e | e 
>x x-0 , x=h, 
6-180 0-0 
(c) (d) 


Figure 1.3.1 Finite element discretization for one-dimensional linear problem with two local el- 
ements. (a) Given domain (Q2) with boundaries (I'1 (x 20), ['2(x = 1)). (b) Global nodes (a, B — 1, 
2,3). (c) Local elements (N, M — 1, 2). (d) Local trial functions. 
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Assume that the variable u(x) is a linear function of x 
u(x) = a + оох (1.3.1) 


Write two equations from (1.3.1) for x = 0 iode 1) and for x = A (node 2) in terms 
of the nodal values of variables, ut? and uc? , solve for the constants o4 and oo, and 
substitute them back into (1.3.1). These steps lead to 


u(x) = (1 = 3L e ( 3r () – Фе (ји (М=1,2) (132) 


where the repeated index implies summing, ut N represents the nodal value of u at the 


local node N for the element (e), and Фе e are called the local domain (element) 
trial functions (alternatively known as interpolation functions, shape functions, or basis 
functions), 


ФӘ(х)=1- 2, Ф) = Х (1.3.3a) 
h h 
0< 6% (x) <1 (1.3.3b) 


These functions are shown in Figure 1.3.1d, indicating that trial functions assume the 
value of one at the node under consideration and zero at the other node, linearly varying 
in between. 

There are many different ways to formulate finite element equations (as detailed 
in Part Three). One of the simplest approaches is known as the Galerkin method. The 
basic idea is to construct an inner product of the residual R of the local form of the 
governing equation (1.2.1a) with the test functions chosen the same as the trial functions 
given by (1.3.3) and in (1.3.2): 


(oO (x), R) = E e (em - 2) ax 0 (134) 
0 


Thisrepresents an orthogonal projection of the residual error onto the subspace spanned 
by the test functions summed over the domain, which is then set equal to zero (implying 
that errors are minimized), leading to the best numerical approximation of the solution 
to the governing equation. Integrate (1.3.4) by parts to obtain 
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or by using (1.3.2), we have 








sio dii |" h do (x) do” (x) h 
(e) N M (e) (e) 

Ф а — 20 dx =0 M=1,2 
^ dels | dx dx TUM | 65 (У 2) 


(1.3.5) 


This is known as the variational equation or weak form of the governing equa- 
tion. Note that the second derivative in the given differential equation (1.2.1) has been 
transformed into a first derivative in (1.3.5), thus referred to as “weakened.” This 


1.3 ONE-DIMENSIONAL COMPUTATIONS BY FINITE ELEMENT METHODS 


implies that, instead of solving the second order differential equation directly, we are to 
solve the first order (weakened) integro-differential equation as given by (1.3.5), thus 
leading to a weak solution, as opposed to a strong solution that represents the analyt- 
ical solution of (1.2.1). The derivative du/dx in the first term is no longer the variable 
within the domain, but it is the Neumann boundary condition (constant) to be specified 
at x = 0 or x =hif so required. Likewise, the test function is no longer the function 
of x, thus given a special notation фе , а the Neumann boundary test function, 
as opposed to the domain test function ФО (x). The Neumann boundary test function 
assumes the value of 1 if the Neumann boundary condition is applied at node N, and 0 
otherwise, similar to a Dirac delta function. This represents one of the limit values given 
by (1.3.3b) at x = 0 or x = A, indicating that it is no longer the function of x within the 
domain. Furthermore, appropriate direction cosines must be assigned, reduced from 
two-dimensional configurations (Figure 8.2.3). Depending on the Neumann boun- 
dary condition being applied on either the left-hand side (x = 0) or the right-hand side 
(x = h), we obtain 
du du 


—— = — cos0 
dx |... dx 


du du 
0—180^ dx dx 


= = od 
yeh ЯХ 


du 
= — (1.3.6a) 
@=0° dx 














To prove (1.3.6a), we must first refer to the 2-D geometry as shown in Figure 8.2.3, and 
integration by parts is carried out as follows: 


z d? *(e) d e) du o) du 
|: Po sdxdy > [| d ay = | #07 cos6 dT = Ф d cos 0 
_ оди x=h,0=0° 
Фу dx 


in which only the integrated term is shown (omitting the differentiated term) and the di- 

rection cosines for 1-D are applied at both ends of an element (0 2 0? for x = h, Ө = 180° 

for x — 0). This represents the simplification of 2-D geometry into a 1-D problem. 
Using a compact notation, we rewrite (1.3.5) as 


(1.3.6b) 





x=0,0=180° 


ко ид = КО + 09. (ММ =1,2) (1.3.7) 


This leads to a system of local algebraic finite element equations, consisting of the 
following quantities [henceforth the functional representation (x) in the domain trial 
and test functions will be omitted for simplicity unless confusion is likely to occur]: 


Stiffness (Diffusion or Viscosity) Matrix (associated with the physics arising from the 
second derivative term) 




















"афо do ^ qq? qa? 
X 
xi. ^ do qo 5 о ах dx o dx dx 
= CS 
NM 0 dx dx h do do” h афо афо 














o dx dx Jy dx dx 


[к к - 2 2 
Lue] Ре T 
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Source Vector 


h 
FO = -f 200 dx = ZH 
0 


Neumann Boundary Vector 


du | ) du 


GO = Фе = = Ф — cos 0 
N dali N dx 





Contributions of local elements calculated above (e — 1, 2) can be assembled into 
global nodes (o, B — 1, 2, 3) simply by summing the adjacent elemental contributions 
to the global node shared by both elements. In this example, global node 2 is shared by 
local node 2 of element 1 and local node 1 of element 2. 


(1) (1) 
Ky, Ky Kis Ki Kiz 0 1 1 -1 0 
1 1 2 2 
Ка = | Ку К Къ |= | К KY +Kiy) KD |= h r E т 
Кз К К. 2 (2) = 
31 32 33 0 ко) кё 
(1.3.8) 
(1) 
F, Fy 1 
Ку == || Ту | = ко p --h|2 (1.3.9) 
Fi FO 1 
* x(1) 
Cn en 2 du | ди 
Са = | О; GP + GO = | Ф, d 0559 — Ф E q; 0059 
G3 c Ф, 4? 
0 
d 
=|0 7. CoSÜ (1.3.10) 
o | dx 


with $i E Ф, Е Ф, = O indicating that the Neumann boundary conditions are not to be 
applied to any of the global nodes for the solution of (1.2.1a,b). This implies that, if the 
Neumann boundary conditions are not applied, then the Neumann boundary vector is 
Zero even if the gradient du/dx is not zero. If the Neumann boundary conditions are to 
be applied, then the boundary test function Фе ) assumes the value of one and the du /dx 
as given is simply imposed at the node ander consideration. This is a part of the FEM 
formulation that makes the process more complicated than in FDM, but it is a distinct 
advantage when the Neumann boundary conditions are to be specified exactly. 

Notice that the 2 x 2 local stiffness matrices for element 1 and element 2 are over- 
lapped (superimposed) at the global node 2 with the contributions algebraically summed 
together, 


Ky = КО + ко) 


1.4 ONE-DIMENSIONAL COMPUTATIONS BY FINITE VOLUME METHODS 


and similarly, 
Е = ЕО+ЕЗ, Ga G+cG 


In view of the above, we obtain the final global algebraic equations in the form 


1-1 07[ш 1 
—-12 -1||ь|=-Ё|2 (1.3.11) 
0 => 4 из 1 


It will be shown in Chapter 8 that the global finite element equations (1.3.11) may 
be obtained directly from the global form of (1.3.4), 


(Фа, К) [^ du oe (1.3.12) 
as = о, 757 x= e 
0 dx? 
which will lead to (1.3.11), or 
Квиз = Е, + б. (а В = 1,2,3) (1.3.13) 


Expanding (1.3.11) at the global node 2 yields 
—u + 2u – из = —2h? (h= Ax) (1.3.14) 


or 
Uj41 — 2uj d uii 
Ax? 


This result is identical to the FDM formulation (1.2.4). 

The Galerkin finite element method described here is called the standard Galerkin 
method (SGM). It works well for linear differential equations, but is not adequate for 
nonlinear problems in fluid mechanics. In this case, the test functions must be of the 
form different from the trial functions. This will be one of the topics to be discussed in 
Part Three. 


=2 (1.3.15) 


1.4 ONE-DIMENSIONAL COMPUTATIONS BY FINITE VOLUME METHODS 


Finite volume methods (FVM) utilize the control volumes and control surfaces as de- 
picted in Figure 1.4.1. The control volume for node į covers Ax/2 to the right and left 
of node i with the control surface being located at i — 1/2 and i + 1/2. Finite volume 
formulations can be obtained either by a finite difference basis or a finite element basis. 
The results are identical for one-dimensional problems. 


1.4.1 FVM VIA FDM 


The basic idea for the formulation of FVM is similar to the finite element method 
(1.3.12) with the test function being set equal to unity, as applied to the differential 
equation (1.2.1a), 


(Фа, К) = (1, К) = [ s = 2) ax =0, 0<х<1 (1.4.1) 











INTRODUCTION 
CSI (Control Surface 1) = Го CS2 (Control Surface 2) 
* ~ е X . 
i-l i- 1/2 i i+ 1⁄2 i+] 
Ф Q © 
Figure 1.4.1 Finite volume approximations. 
Integrating (1.4.1) yields 
du 1 1 
d MN | 2dx = 0 (1.4.2a) 
dx 0 0 
or 
Au 
У == – У`24х=0 (1.4.2b) 
бло Ах сӯ 


The integration limits of 0 and 1 are now replaced by discrete control surfaces (CS1 
and CS2) between i — 1/2 andi + 1/2, and the source term is to be evaluated for the 
control volume (CV2), with reference to Figure 1.4.1. This implies that du/dx in (1.4.2a) 
is to be evaluated at the control surfaces and that the diffusion flux du/dx is conserved 
between i — 1 and i through the control surface i — 1/2 or CS1 and between i and 
i + 1 through the control surface i + 1/2 or CS2. This is accomplished when the control 
surface equations are assembled at i — 1, i, andi + 1. This conservation property is the 
most significant aspect of the finite volume methods. 

To complete the illustrative process, (1.4.2) can be written using finite difference 
representation for the control surfaces between i — 1/2 and i + 1/2 as 


Ui+1 Ш Ui-1 EAS 
Ax Ax 
(CS2) (CS1) (CV2) (1.4.3) 


Dividing (1.4.3) by Ax, we obtain 


Ui+1 — Ui + uii 


=2 1.4.4 
A (1.4.4) 


which is identical to (1.2.4) for the finite difference method. Note that CV1 and CV3 
do not contribute to this process since nodes i — 1 and i 4- 1 are the boundaries whose 
influence is contained in (1.4.3) through control surfaces CS1 and CS2. 


1.5 NEUMANN BOUNDARY CONDITIONS 


1.4.2 FVM VIA FEM 


In order to demonstrate that FVM can also be formulated by FEM, we evaluate du/dx 
analytically from the trial functions (1.3.2), (Figure 1.3.1d), for the finite volume repre- 
sentation of (1.4.2a), 


u® = QOO = (: — ar + zu 


or 


аиб) E ue -— и 
dx h 


so that, from (1.3.6), we obtain 























дио) а)  ,(1) (0)  ,(0) 
н = 21 се sa (—1) (14.5) 
dx |са 0—180^ h 
du® Q ид Q ид 
E E "l cos0 =" m (14.6) 
dx |со 6=0° h 
Here, CS1 provides the direction cosine, соѕ Ө = cos 180° = —1, whereas CS2 gives 


cos 0 = cos 0° = 1, with reference to Figure 1.4.1. 
Summing the fluxes through CS1 and CS2 at the control volume center (node 2) in 
terms of the global nodes 


du n — u3 — u2 
= (-1) + (1) 0 
2 dx h h 





Note that, using (1.4.7), the finite volume representation (1.4.2) is given by 


из — ги» + иј 


=2 1.4.8 
Axi (14.8) 


Once again, the result is the same as all other previous analyses. 


1.5 NEUMANN BOUNDARY CONDITIONS 


So far, we have dealt with only the Dirichlet boundary conditions for numerical exam- 
ples. However, it has been seen that the Neumann boundary condition, du/dx, arises 
automatically from the finite element or finite volume formulations through integration 
by parts. This information, if given as an input, may be implemented at the boundary 
nodes under consideration. This is not the case for finite difference methods. 

To demonstrate this point, let us return to the differential equation examined in 
Section 1.2. 

d? 


T -2-0 O<x<1 (1.5.1) 


INTRODUCTION 
with the following boundary conditions: 
u(0) — 0 (Dirichlet)  atx — 0 (1.5.2) 
d 
= E (Neumann) atx —1 (1.5.3) 
x 


where it is reminded that the given differential equation (1.5.1) is described only 
within the domain, 0 < x < 1, not including the boundaries, x = 0 and x = 1, which 
are reserved for the specification of boundary conditions, either Dirichlet or Neumann. 
Only when the governing equation is integrated are the boundary points (x = 0, x = 1) 
needed and used. 

In the following subsections, implementations of the Neumann boundary conditions 
will be demonstrated. 


1.5.1 FDM 


One way to implement the Neumann boundary condition of the type (1.5.3) is to install 
a phantom (ghost, imaginary, fictitious) node 4 as shown in Figure 1.5.1. Writing the 
finite difference equation and the Neumann boundary condition (slope) at the boundary 
node 3, we have 





u4 — 2u3 + u2 = 2A x? (1.5.4) 
аня (1.5.5) 
2Ах 


Substitute (1.5.5) into (1.5.4), 

2Ах + из — 2из + и = 2АХ- (1.5.6) 
Writing the finite difference equation at node 2, we have 

из — Зи + uy = 2Ax? (1.5.7) 
Solve (1.5.6) and (1.5.7) simultaneously to obtain 

u = —1/4, with u3 =0 


which is the exact solution. This is because the approximation given by (1.5.5) is rea- 
sonable with respect to the exact solution. The phantom node method may give a large 


#21 i 1+1 





о O- о 
1 2 3 4 
u(0)- 0 | | 
ди Phantom 
— (1) =1 поде 
ах 


Figure 1.5.1 Installation of phantom node for Neumann bound- 
ary condition in finite difference method. 
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error if this is not the case, or if the solution is unsymmetric with respect to the interior 
and phantom node. 

Instead of using a phantom node, we may utilize the higher order finite difference 
equation at the Neumann boundary node. For example, we use the second order accurate 
finite difference formula for du/dx at node 3 (see Chapter 3 for derivation), 


(2) _ 3u3 — ди; + ил 


—)= =1 1.5.8 
dx), 2Ах ( ) 


Solve u3 from the above and substitute the result into (1.5.7) and obtain once again the 


exact solution uz = —1/4, из = 0. 


1.5.2 FEM 


It follows from (1.3.6b) that, at the Neumann boundary node 3, 
h 





e ¥(e d е ж (е 
69 = Ф940) wind? 21 (1.5.92) 
dx |o 
Thus 
d d 
G=] =% cos =1 (1.5.9b) 
dx |. dx 





It follows from (1.3.11) that, having applied the Dirichlet boundary condition at node 1 
(u(0) — 0), the global finite element equation becomes 


а Је] I 


from which we obtain the exact solution u? — —1/4 and u3 = 0. Notice that FEM ac- 
commodates the Neumann boundary conditions exactly within the formulation itself, 
not through those approximations required in FDM. 
At this point it is important to realize that, if the Neumann boundary condition 
du/dx — —1 is specified on the left end, then we have 
du du 


= = — cos 180° = (—1)(-1) = 1 
dx 


G 
: xo Ях 





Thus, we have 


L5 vlel- ilo] 


This will once again give the exact solution, u; = 0 and u; = —1/4. 


1.5.3 FVM VIA FDM 
The finite volume equation is given by Figure 1.4.1, 


i+} i+} 
-f 2dx = 0 
i-i 


1 
i-5 5 


du 
dx 
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or in terms of finite differences at node 2, 


из — u» и? — ил 





—2Ax =0 (1.5.11) 
Ax Ax 
at node 3, 
d d A — A 
PUJ ӨШ 292 2 wr quas c oo ug (1.5.12) 
ахз ахл 2 Ах 2 








Combining (1.5.11) and (1.5.12), we obtain 


~ поје" ји] 


Itis interesting to note that this is identical to the FEM formulation (1.5.10). Solving, we 
have the exact solution (u2 = —1/4, u3 = 0). In this manner, FVM via FDM is capable 
of implementing the Neumann boundary conditions exactly, unlike FDM. 


1.5.4 FVM VIA FEM 


We return to (1.4.2a), 


du 


1 1 
= -f 2dx = 0 (1.5.13) 
dx 0 0 





where at node 2 we have, from (1.4.5) and (1.4.6), 


1 

















du 1 аи аи 
ot) | гах = = cos180° + 24 сов” – 2А 
dx | ] X ds COS + dx COS 
or 
= Е у= (1.5.14) 
h h 
at node 3, 
d d h 
au OF) d esi 
dx 21 dx|, 2 
or 
2 = "2(—1)+1—һ=0 (1.5.15) 


Combining (1.5.14) and (1.5.15), we have 


а аја 


This gives the exact solution, uz = —1/4 and u3 = 0. Once again in FVM via FEM the 
treatment of the Neumann boundary condition is precise. 


1.6 EXAMPLE PROBLEMS 


1.6 EXAMPLE PROBLEMS 


Here we provide additional examples, illustrating further applications of boundary con- 


ditions and including treatment of source terms. 


1.6.1 DIRICHLET BOUNDARY CONDITIONS 


Consider the three-element system as shown in Figure 1.6.1a to solve the differential 


equation with the source term f(x), 


d? 
2 — = f(x) О<х<1 


f(x) 2 4x? - 2x — 4 
subject to the Dirichlet boundary conditions: 


и=0 atx =0 
и=—1 atx=1 


whose exact solution is given by u = —2x? + x. 


FDM 
Write FDE at nodes 2 and 3. 
Node 2 


us — ги» + иј 


Ax — Ји; = ђ 


sc d: 0 i 1 
“Gar 20—43) 263) 4-7 


—38 
9(из = Зи») = 2u» = E 


(1.6.1) 





= 


Figure 1.6.1 Example problem, Dirichlet and 
Neumann boundary conditions. (a) Three ele- 


4A 





ments, four nodes for FDM and FEM. 1 
(b) Direction cosines at control surfaces as a 
result of integration by parts for FVM. 
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Node 3 

u4 — 2u3 + u2 24^ 2 =99 

ee ES ee dl | еј 
(1/3)? li (5) Ө 9 


—32 
9(—1 — 2ua 4- ид) — из = E 


Combining, we have 
—20 9 ||иг 
9 —20 из 
из | | 0111 
из | _ |— 0.222 


These values represent the exact solution. 


l 
|] 
мој 
AS ly 
i 


FEM 
The local Galerkin finite element analog is given by 


h 2 
(e) d u u 
/ Фу (5 — 2u — 9) а = 0 


where the source term f(x) may be linearly approximated in the form 
fO) = Фусо ју 

Integrating by part, the local algebraic equations are written as 
KO = КО + 60 


where 


h (e) (е) 
(е) афу аФу (ак, __1[ 1 -1],2^[2 1 
Ke = | ( de ae +2ФА Фи dx => 461 Pc 2 
h h 
ЕО = СӨ, c=- f setas - – [| | eise [?] 
0 


The local finite element equations are assembled into the global form, 





Kogug = Е, + Go 


or 
a b 0 O1Fu 2100]F[f 0 
bc b 0 uw) hl1410 Љ|_ 4:10 
0b c b||u5| 6|014 1|| f&| dx|O 
0.0 b a ид 0 0 1 2 fa 0 
2+ 110 


ЉЂ+АВ++Ћ| 54 | 184 
+2 68 


h| fi+4f+ fs | _ h |220 
6 
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with 


a = (1/h) + (2h/3) = 29/9 
b = —(1/h) + (2h/6) = —26/9, 


c = 58/9 
—4 
f | 
И | а | 
В fh _ = 
А -2 
The first and last equations are replaced by the Dirichlet boundary conditions u(0) — 0 
and u(1) — —1, and the rest of the equations are modified as follows: 
иј = 0 
си, + bus = Њ 
риз + сиз + b (—1) = F 
ид = —1 


Rewriting the above in matrix form, 


100 07Гш 0 0 
0 с Ь 0 uw} | & 0 
0 be O]|lwl IBRI |b 
000 1][: = 0 


The solution of the above equations again results in the exact solution, 


uy 0 

uz | | O11 
из | | 0222 
ид —1 


Notice that the first and last equations may be deleted and only the second and third 
equations solved to once again arrive at the exact solution. 


FVM via FDM 

Finite volume methods require the use of control volumes and control surfaces 
centered around a node. The governing differential equation is integrated similarly as 
in finite element formulations, but with the test functions set equal to unity at a node 
under consideration and zero elsewhere. At node 2 for control volume 1, we have 


x-i2l 42 
[ а[ 52 - 2и– f(s) Jax =0 


=< tat 
-3-15 


1 
25 


du 
dx 





25 25 из— и; и-и 
— | 2udx — f(x)dx, Еа ed AJ es fo^x 
1 11 AX AX 


H 
2 2 





T 
12 
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Similarly, at node 3 for control volume 2 


ид — из из — из 
AX AX 








— 2u4 Ax — fa ^x 
These equations are identical to FDM, giving the exact solution. 
FVM via FEM 


- [ 2 = [ f(x)dx 


For control volume 1 with CS1 and C52 involved, we have 


du 
dx 

















d = = = — 
Ia a a a 1 CD e (0 
—2 
Be SE oie fh 
Л 
Or 
-2 
из – 2и Ёш Ру 


Ax? 
Similarly, for control volume 2 with CS1 and CS2 involved, 


u4 — 2u3 + u2 
E ПИ 


It is seen that the result is identical to FVM via FDM. 


1.6.2 NEUMANN BOUNDARY CONDITIONS 


Here we demonstrate methods for treating the Neumann boundary conditions depend- 
ing on the side of the boundary to which they are applied. 


Neumann Boundary Condition Specified at Right End Node. Given the same differential 
equation as in (1.6.1), Figure 1.6.1b: 


d? 
ar – ји = F(x) О<х<1 


f(x) 2 4x? - 2x — 4 


subject to boundary conditions: 


u=0 atx =0 
du 
a at x 


which has the exact solution: 


u = —2x +x 
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FDM 
From the given Neumann boundary conditions without using the phantom node, we 
have 


ид — из 
= –3, ид = u3 — 1 


(1/3) — 
with FDM equations at nodes 2 and 3 given by 





us — 2u5 + и 


Энә 
(1/3) w= fh 
u4 — 2u3 + us 
тз ee eee у 
(173) из = fz 
Thus we obtain 
38 
9(из — 2u» + 0) — 2u = EJ 
32 
У(из — 1 — Зиз + u2) — Зиз = = 
or 
-20 9 wl |-s|,p] [|-$ 
9 -—1ll|iu| | —22 9| | 4 
9 9 
or 


И E Е 
из\ | —0.51 
u4 = —1 — 0.51 = —1.51, 50% error 
In order to improve the solution, we may use a three-element system with the phantom 
node 5, 
du us — u3 
ах 2АХ ' n e 
9u3 — 20u4 + 9us = fà 
9u3 — 20u4 + 9(u3 — 2) = —2 








-20 9 0O07ru -5 
9 -20 9 ||ms|-|-2 
0 18 —20] | uw 16 


This gives the exact solution 
и = 0, u = 1/9, u3 = —2/9, u4 = —1 


Another method is to use the second order accurate formula for du/dx [(3.2.5) or 
(3.2.20) in Chapter 3] written at node 4, 
3u4 — 4u3 + u2 
2Ax 


=—3 
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or with d*u/dx* written at node 4 as 


(=) (=) 
dx 4 dx 4-1 _ 2. 3 ид — из 
Ах/2 С Ах Ах 


and combining with FDM equations written at nodes 2 and 3, we again obtain the exact 
solution. The reader may verify that the solution deteriorates significantly if only two 
elements are used. This is because the implementation of Neumann boundary con- 
ditions is difficult in FDM, contrary to FEM, as shown in the next example. 





FEM 
The Neumann boundary conditions at x — 1 are written as 


h С? = (e) t 
0 | dx /5 


du 
со) = Ф DC 
N “ах 





with dy = 0 everywhere except at the Neumann boundary node. Assembly of all contri- 
butions of elements for the global stiffness matrix and the load vector for a two-element 
system results in the following: 


| | H nh | | ENS || 
ђ ај|из 6 h-2f 12 | —8 
with 

a— (Jh) - Qh/3) 22-15 2 7/8 

b — — (4h) 4- (h/3) 2 —2 - 1/6 2 —11/6 

с=14/3 


so that the final algebraic equations together with the Neumann boundary vector are 
written as 


5 JEE 
Ы 


Once again, the exact solution has been obtained with only two elements. 


Or 


FVM via FEM and FDM (two elements) 
For node 3 via FEM, we have 











du du h h 

из = ћ 
ах 21 dx |, 2 2 
из и? 
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Similarly, for node 3 via FDM, we obtain 


3 








du h h 
EUM. а a epee 
dh 27595 
2 
U3 — W2 h h 
3 ја =—9 
ћ Hm (5) 


Thus, for both methods, we have 


б АШАП 


or 


и? = 0 
из Е —1 
It is seen that both methods give the same results. 


Neumann Boundary Condition Specified at Left End Node. 'To demonstrate treatment of the 
Neumann boundary condition if given at the left end node, we consider the following 
data: 


du 





Чу 1 atx=0 
и=—1 ах=1 
РОМ 
(1) Phantom node method (phantom node created, corresponding to ио) 
И? = ио 
= 1 
2Ax 


(2) Second order accurate formula for du/dx at node 1 
—3u, + 4u5 — из 

2Ax 
(3) d?u/dx? written at node 1 as 


(=) (=) 
dx}, dx 1} =2 , 274 
Ax Ах Ах 


=1 





With either one of these three methods, we obtain the exact solution. The reader should 
carry out the calculations for verification of the above results. 


FEM 
a b 0 uy Fi Ф и 
b c b и? | = Р + ds = 
0 ba из Б 0 
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with 


Ф 90 = 0 cosas) = (0) (-1) 
X x0 dx 


2.333  —1.888 0 ui 1 —1 
—1.888 4.666 —1.833 | |иг | = | 1.833| + | 0 
0 —1.833 2.333 из 0.666 0 
uy 0 
и? | = 0 
из —1 


Note that, although ап (0) = | at the left end node, we obtain G; = —1 because of the 
direction cosine, cos 180° = —1. The reader is reminded that it is important to recognize 
the role of direction cosines as depicted in Figure 8.2.3. 











FVM via FEM 
du du h h 
Node 1: 2 = 
d dx|,* dx 1 di fiz 
d 
Node2: “| 4+“) ~2wh= fh 
ах |:  dx|y 








Specifying the Neumann boundary data with correct direction cosine (—1), we obtain 





—T— 2 


Node 2: а 





=U из— и 
z (1 4 21) — 2u3h — —4h 


LH SH] 


from which, again, we obtain the same results. 











FVM via FDM 

Моде 1: — 1 _ш—ш 1 
| dx —— 

Node 2: du |? __из—и; h-u 
` dx п А h 





The formulation and results here are the same as in FVM via FEM. 


1.7 SUMMARY 


The purpose of this chapter was to acquaint the reader with all available computa- 
tional methods through very simple one-dimensional linear second order differential 
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equations. For one-dimensional problems presented in this chapter, it is seen that all 
methods, finite differences, finite elements, and finite volumes provide the final forms of 
algebraic equations identical to each other, giving the same results for Dirichlet prob- 
lems. Neumann boundary conditions are approximated in FDM, but they are imple- 
mented exactly in FEM and FVM. They “naturally” arise in due course of the formula- 
tion. For this reason, Neumann boundary condition is often called “natural” boundary 
condition. This is not the case for FDM, although exact solutions were obtained for 
simple examples. 

The formulation of FDM equations in one dimension is simple, whereas the concept 
of algebra involved in FEM is complex. This complicated algebra, however, will be quite 
useful in multidimensional, arbitrary geometries, and boundary conditions. 

Although we have shown only one-dimensional problems in this chapter, we may 
be able to predict what will happen in multidimensional problems. Mesh configurations 
for FDM must be structured for multidimensional problems as shown in Figure 1.7.1a. 
Inclined or curved mesh lines can be transformed into orthogonal coordinates so that 
finite difference equations can be written in orthogonal directions for 2-D or 3-D. This 
can not be done for FDM if the mesh configuration is unstructured as in Figure 1.7.1b. 
In this case, FEM and FVM can still be accommodated to arbitrary geometries and 
arbitrary mesh configurations (triangular or quadrilateral elements for 2-D, tetrahedral 
or hexahedral elements for 3-D). 


(a) 
Quadrilateral elements Triangular elements 
(b) 


Figure 1.7.1 Geometric mesh configurations in two dimensions. 
(a) Structured grids for finite difference, mesh lines intersecting 
two ways (2-D) and three ways (3-D). They must be transformed 
into orthogonal cartesian coordinates. (b) Unstructured grids for 
finite elements or finite volumes. No coordinate transformations 
are required. 
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There are differences and analogies (similarities) among all methods, irrespective 
of geometric dimensions. Some of the relatively well known properties are listed below. 


FDM 

1. Easy to formulate. 

2. For multidimensional problems, meshes must be structured in either two or 
three dimensions. Curved meshes must be transformed into orthogonalcartesian 
coordinates so that finite difference equations can be written on structured 
cartesian meshes. 

3. Neumann boundary conditions can only be approximated, not exactly enforced. 


1. Underlying principles and formulations require a mathematical rigor. 

2. Complex geometries and unstructured meshes are easily accommodated, no 
coordinate transformations needed. 

3. Neumann boundary conditions are enforced exactly. 


1. Formulations can be based on either FDM or FEM. 

2. Surface integrals of normal fluxes guarantee the conservation properties through- 
out the domain. 

3. Complex geometries and unstructured meshes are easily accommodated, no 
coordinate transformations needed. 


The above assessments are by no means complete; we shall examine more thor- 
oughly all the details of each method in the remainder of this book. Advantages and 
disadvantages are to be evaluated on a much broader basis. 

Many of the problems in fluids and heat transfer are dominated by convection, 
shock wave discontinuities, turbulence microscales, incompressibility, compressibility, 
viscosity, etc. Thus the simple procedures shown in this chapter must be modified in 
accordance with physical situations. These challenges are ahead of us. Our goal is to 
explore all major computational methods using FDM, FEM, and FVM in the hope 
that in the end the reader will have developed an insight and ability to choose the most 
accurate, efficient, and suitable approaches to CFD in order to solve his or her problems 
of interest. 
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CHAPTER TWO 





Governing Equations 


2.1 CLASSIFICATION OF PARTIAL DIFFERENTIAL EQUATIONS 


Partial differential equations (PDEs) in general, or the governing equations in fluid 
dynamics in particular, are classified into three categories: (1) elliptic, (2) parabolic, 
and (3) hyperbolic. The physical situations these types of equations represent can be 
illustrated by the flow velocity relative to the speed of sound as shown in Figure 2.1.1. 
Consider that the flow velocity u is the velocity of a body moving in the quiescent fluid. 
The movement of this body disturbs the fluid particles ahead of the body, setting off the 
propagation velocity equal to the speed of sound a. The ratio of these two competing 
speeds is defined as Mach number 


M=” 
a 

For subsonic speed, M < 1, as time ¢ increases, the body moves a distance, ut, which 
is always shorter than the distance at of the sound wave (Figure 2.1.1a). The sound wave 
reaches the observer, prior to the arrival of the body, thus warning the observer that 
an object is approaching. The zones outside and inside of the circles are known as the 
zone of silence and zone of action, respectively. 

If, on the other hand, the body travels at the speed of sound, M = 1, then the observer 
does not hear the body approaching him prior to the arrival of the body, as these two 
actions are simultaneous (Figure 2.1.1b). All circles representing the distance traveled 
by the sound wave are tangent to the vertical line at the position of the observer. For 
supersonic speed, M > 1, the velocity of the body is faster than the speed of sound 
(Figure 2.1.1c). The line tangent to the circles of the speed of sound, known as a Mach 
wave, forms the boundary between the zones of silence (outside) and action (inside). 
Only after the body has passed by does the observer become aware of it. 

The governing equations for subsonic flow, transonic flow, and supersonic flow 
are classified as elliptic, parabolic, and hyperbolic, respectively. We shall elaborate on 
these equations below. Most of the governing equations in fluid dynamics are second 
order partial differential equations. For generality, let us consider the partial differential 
equation of the form [Sneddon, 1957] in a two-dimensional domain 

ди ди 9?u д 

Ad Y дхду T Cay ш Ds 





Ep crassi (2.1.1) 
x ду 
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(c) 
Figure 2.1.1 Subsonic, sonic, and supersonic flows. (a) Subsonic (u <a, M < 1). (b) Sonic 
(и=а, М=1). (с) Supersonic (u » a, М> 1). 


where the coefficients A, B, C, D, E, and F are constants ог may be functions of both 
independent and/or dependent variables. To assure the continuity of the first derivative 
of u, ux = du/dx and uy = du/dy, we write 








ди; ди д?и д?и 
du, = d dy — а а 2.1.2 
Mx = Ox у ду У 9х2 Чу дхду E ( a) 
ди ди д?и д?и 
du, = —d —dy= а —а 2.1.2b 
My = Эх M ду y дхду Per дуг ? ( ) 


Here u forms a solution surface above or below the x — y plane and the slope dy/dx 
representing the solution surface is defined as the characteristic curve. 
Equations (2.1.1), (2.1.2a), and (2.1.2b) can be combined to form a matrix equation 


A B C Uxx H 
dx dy 0 иху | = | ди, (2.1.3) 
O0 dx dy Uyy duy 
where 
H=-(DE +E + Fut) (2.1.4) 
Ox ду 


Since it is possible to have discontinuities in the second order derivatives of the 
dependent variable along the characteristics, these derivatives are indeterminate. This 
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Figure 2.1.2 Propagation of disturbance and 
characteristics. Zone of 


Influence 






Zone of 


Dependence Signal point 
disturbance at A 


happens when the determinant of the coefficient matrix in (2.1.3) is equal to zero. 


A B C 
dx dy 0-0 (2.1.5) 
0 dx dy 
which yields 
dy V d 
ALS) nca (2.1.6) 
dx dx 


Solving this quadratic equation yields the equation of the characteristics in physical 
space, 





dy — B + y B — 4AC 

dx 2A 
Depending on the value of B? — 4AC, characteristic curves can be real or imaginary. 
For problems in which real characteristics exist, a disturbance propagates only over a 
finite region (Figure 2.1.2). The downstream region affected by this disturbance at point 
A is called the zone of influence. A signal at point A will be felt only if it originates from 
a finite region called the zone of dependence of point A. 


The second order PDE is classified according to the sign of the expression 
(B? — 4AC). 


(a) Elliptic if 8? — 4AC <0 

In this case, the characteristics do not exist. 
(b) Parabolic if B? — 4AC = 0 

In this case, one set of characteristics exists. 
(c) Hyperbolic if B? — 4AC > 0 

In this case, two sets of characteristics exist. 


(2.1.7) 


Note that (2.1.1) resembles the general expression of a conic section, 

AX? - BXY - CY! c DX 4 EY - F «0 (2.1.8) 
in which one can identify the following geometrical properties: 

B’—4AC <0 _ ellipse 


B’—4AC =0 parabola 
B’—4AC > 0 hyperbola 
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This is the origin of terms used for classification of partial differential equations. 


Examples 

(a) Elliptic equation 
u u 
ax 952 
A=1, B=0, C=1 
B’—4AC =-4 <0 


=0 (2.1.9) 


(b) Parabolic equation 


ди 9?^u 

TE do =0 (a>0) (2.1.10) 
A=-a, B=0, C=0 

B*—4AC=0 


(c) Hyperbolic equation 


1-D First Order Wave Equation 
ди ди 


э T ge 0 (a>0) (2.1.11) 


1-D Second Order Wave Equation 
Differentiating (2.1.11) with respect to x and t, 





ә? 9? 
Tu a E (2.1.12a) 
au au 
912 F ETT =0 (2.1.12b) 


Combining (2.1.12a) and (2.1.12b) yields 
u „д?и 


where 

A=1, B=0, C=-d’ 
B’ —4AC = 4a’ > 0 

(d) Tricomi equation 

u u 

эх? ay 

A=y, B=0, C=1 

B’ — 4AC = —4y 

elliptic y>0 


y (2.1.14) 


parabolic y=0 
hyperbolic y<0O 
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(e) 2-D small disturbance potential equation 


a= wy? 24"? =o (2.1.15) 


A=1-M, B=0, C=1 
—4AC = —4(1 — M’) 
elliptic М <1 


parabolic М= 1 
hyperbolic M>1 


In CFD applications, computational schemes and specification of boundary condi- 
tions depend on the types of PDEs. In many cases, the governing equations in fluids and 
heat transfer are of mixed types. For this reason, selections of computational schemes 
and methods to apply boundary conditions are important subjects in CFD. We shall 
examine them in detail for the remainder of this book. 


2.2 NAVIER-STOKES SYSTEM OF EQUATIONS 


Physics of fluids and heat transfer as a part of continuum mechanics has now been 
well established. The nonconservation form of the governing equations in fluids can be 
derived from the first law of thermodynamics, written as [Truesdell and Toupin, 1960; 
Chung, 1996] 

DK DU 

— +— =M 22.1 

Dt + Dt +0 ( ) 
where K, U, M, and Q denote the kinetic energy, internal energy, mechanical power, 
and heat energy, respectively, 





1 
К = | =pvjvjdQ (2.2.2) 
Q2 
U= | pedQ (2.2.3) 
Q 
M= | рбмао + | оу аг (2.2.4) 
Q I 
О= || prdQ + | qinid T (2.2.5) 
Q p 
with 
£-c,T— Р (2.2.6a) 
p 
а = — pij + "ij (2.2.6b) 
2 
тј = (му  Vji) — а УК кб (2.2.6c) 





4 = = КТ (2.2.6d) 
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where the repeated indices imply summing and the comma denotes partial derivatives 
with respect to the independent variables x;, €) represents the domain of the flowfield 
with n; being the components of a vector normal to the boundary surface T, with p = 
density per unit mass, v; = components of the velocity vector, £ — internal energy per 
unit mass, F; = components of body force vector, cp = specific heat at constant pressure, 
gj; = total stress tensor, jj — viscous stress tensor, p. — coefficient of dynamic viscosity, 
p — pressure, q; — heat flux, T — temperature, k — coefficient of thermal conductivity, 
andr — heat supply per unit mass. Note that 6; denotes the Kronecker delta with àj; = 1 
for i = j and}; = 0 fori # j. 

The dynamic viscosity and thermal conductivity coefficients are functions of tem- 
perature as given by Sutherland's law, 








C, T?? 

џ = P a (2.2.7) 
C3 T3/2 

k= ТҮС, (2.2.8) 


with Ci, C?, C3, and C4 being the constants for a given gas. For air at moderate 
temperatures, we may use C; — 1.458 x 1076 kg/(m s K!2), C; 2110.4 K, C43 22.495 x 
107? kg m/(s? K??), and C4 — 194 K. 

Substituting (2.2.2) through (2.2.5) into (2.2.1) and using the Green-Gauss theorem, 
we obtain the governing equations of continuity, momentum, and energy, 


Continuity 
д 
=> t (pvi); 20 (2.2.92) 
Momentum 
ду; 
Pu + pVjiVi + Pj = туі —p Fj) =0 (2.2.9b) 
Energy 
де 
Pa + p&ivi + PNii —"ijVji + qii — pr = 0 (2.2.9c) 


with the equation of state 
p=pRT (2.2.10) 


where R is the specific gas constant. Note that equations (2.2.9a) through (2.2.9c) are 
known as the nonconservation form of the Navier-Stokes system of equations for com- 
pressible viscous flows. 

The above equations may be recast in the so-called conservation form of the Navier- 
Stokes system of equations, 


00 ӘБ 96; 
ot Ox; Ox; B 








B (2.2.11) 
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where U, F;, G;, and B are the conservation flow variables, convection flux variables, 
diffusion flux variables, and source terms, respectively 


p ру; 0 0 
О= | ру; |, Е = | руу; + рд; |, © = =" , B= pP; 
pE p Evi 4- ру; —'"ijVj c di pr t pFjvj 


with E being the total (stagnation) energy, 


1 
Е=е+ УМ (2.2.12a) 
which is related by the pressure and temperature as 
1 
p=(y-1) o(E- АДЛ) (2.2.12b) 
1 1 
T= e E — АДЛ) (2.2.12с) 


with c, being the specific heat at constant volume. The Navier-Stokes system of equations 
is simplified to the Euler equations if the diffusion flux variables G; are neglected. 

It should be noted that, upon differentiation as implied in (2.2.11), we recover the 
nonconservation form of the Navier-Stokes system of equations given by (2.2.9). 

On the other hand, integrating (2.2.11) spatially over the volume of the domain, 








9U  3F; ӘС; 
— —B}dQ=0 2.2.13 
i. ( ot т OX; Y OX; ) ( ) 
we obtain another form of governing equations, 
dU 
— – В јао + J| (F; + G;)nidT = 0 (2.2.14) 
Q X Ot r 


Note that the surface integral in (2.2.14) represents the convection and diffusion fluxes 
through the control surfaces, which are in balance with dU/dt and B inside the con- 
trol volume. The surface integral in (2.2.14) has two important roles. First, it lays the 
foundation for the finite volume methods (FVM). Second, it provides appropriate nu- 
merical treatments for high gradient flows or discontinuities such as shock waves. Con- 
servation properties across the discrete element boundary surfaces are satisfied if the 
surface integral components in (2.2.14) are properly implemented in the numerical 
solution. 

Various types of fluid flows emerge from the Navier-Stokes system of equations in 
nonconservation and conservation forms. In general, computational schemes are dic- 
tated from the physics of flows characterized by special forms ofthe governing equations. 

We have written the governing equations in fluid dynamics in three different ways. 
Equations (2.2.03) through (2.2.9c) derived from the First Law of Thermody- 
namics (FLT) are the nonconservation form of the Navier-Stokes system of equa- 
tions in terms of the primitive variables p,v;, p, T, whereas the Conservation form 
of Navier-Stokes system (CNS) of (2.2.11) are written in terms of the conservation 
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variables U, F;, and G;. In contrast, the Control Volume-Surface (CVS) equations 
(2.2.14) are expressed in volume and surface integral forms, but still in terms of the 
conservation variables U, F;, and G;. All of these three different forms of the governing 
equations represent certain types of numerical schemes to be developed, each playing 
special roles in CFD. 

The FLT equations are convenient when the primitive variables p, v;, p, T are to be 
solved directly, whereas this is not possible if CNS or CVS equations are used. It is seen 
that the conservation variables must be solved first with primitive variables extracted 
indirectly. Despite this inconvenience, the CNS or CVS equations are preferred in many 
CFD problems. For example, when the solution of density p is discontinuous, such as in 
shock waves, the solution through FLT is difficult. On the other hand, the mass flow p v; 
is asmooth function and so are all other conservation variables, whereby the solution of 
CNS or CVS equations makes it possible to obtain discontinuous solution of primitive 
variables (indirectly). So, the conclusion here is that we can use FLT if the solution 
does not contain discontinuities such as in incompressible flows (no shock waves). This 
is known as the pressure-based formulation. Otherwise, CNS or CVS equations can 
be chosen, in which satisfactory results are assured in general, when the solution may 
contain discontinuities such as in compressible flows. This is known as the density-based 
formulation. 

The Navier-Stokes system of equations as given by (2.2.11) may be simplified by 
disregarding one or more equations and/or some of the terms of each equation. For 
example, the momentum equations (2.2.9b) alone are often called the Navier-Stokes 
equations, thus distinguished from the Navier-Stokes system of equations which includes 
all equations (2.2.9a) through (2.2.9c). If all viscous terms are eliminated from the 
Navier-Stokes system of equations, then the resulting equations are known as Euler 
equations. The momentum equations without the pressure gradients are called the 
Burgers’ equation. The Burgers’ equation can be inviscid linear (no viscosity terms 
with convection terms being linearized), inviscid nonlinear, linear viscous, and nonlinear 
viscous. Simpler forms of these equations will be treated in Chapter 4. The governing 
equations for incompressible and compressible flows are discussed in Chapters 5 and 6 
for FDM and Chapters 12 and 13 for FEM. More complicated governing equations are 
the subjects of Chapters 21 through 27. 

The Navier-Stokes system of equations can be modified into various different forms, 
corresponding to particular physical phenomena, with the following subject areas in- 
cluded: compressible viscous flow (Navier-Stokes system of equations), compressible 
inviscid flow (diffusion terms are neglected), incompressible viscous flow (temporal 
and spatial variations of density are neglected), incompressible inviscid flow (both dif- 
fusion and density variations are neglected), vortex flow in terms of vorticity and stream 
function, compressible inviscid flow in terms of velocity potential function, turbulence, 
chemically reacting flows and combustion, acoustics, combined mode radiative heat 
transfer, and two-phase flows, as summarized in Table 2.2.1. 

The governing equations in fluids and heat transfer in general are of mixed types: 
elliptic, parabolic, and hyperbolic partial differential equations. The presence or absence 
of each of the terms in these equations will determine their specific classifications. It will 
be shown throughout the book that numerical schemes depend on the types of partial 
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Table 2.2.1 Various types of flows 
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differential equations. In general, physical phenomena dictate the types of equations to 
be used, which are then accommodated by appropriate numerical schemes for solutions 
of the equations. 

The Navier-Stokes system of equations presented above is cast in the Eulerian co- 
ordinates in which the current flowfield is fixed at the reference coordinates. In dealing 
with multiphase flows, however, it is convenient to work with the Lagrangian coordi- 
nates in which displacements of fluid or solid particles are tracked relative to the initial 
reference coordinates. Both Eulerian and Lagrangian coordinates may be coupled in 
dealing with certain physical phenomena. These and other topics of coordinate systems 
are discussed in Section 16.4 and Chapter 25. Detailed mathematics of Eulerian and 
Lagrangian coordinates are given in Chung [1996]. 

For flows coupled with magnetic and electric forces, it is necessary to solve the 
Maxwell’s equations together with the modified Navier-Stokes system of equations. 
Applications of these equations to coronal mass ejection and semiconductor plasma 
processing are presented in Chapter 26. 

The Navier-Stokes system of equations discussed in this section is based on the 
macroscopic nonrelativistic continuum view. In dealing with extremely high velocities 
such as occur in supernova explosions, the cosmic expansion, and cosmic singularity, 
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however, the relativity principles based on the microscopic kinetic theory must be used. 
The governing equations for the relativistic astrophysical flows and their numerical 
solutions are discussed in Chapter 27. 


2.3 BOUNDARY CONDITIONS 


In Section 1.2 we dealt with boundary conditions for the second order differential 
equation: Dirichlet boundary conditions (values of variables specified at boundaries) 
and Neumann boundary conditions (derivatives of variables specified at boundaries). 

In general, the boundary conditions are identified by constructing the inner product 
of the residual of the given differential equation with an arbitrary function. For exam- 
ple, consider the biharmonic fourth order partial differential equation of the stream 
function wy 


»V^y —f-0 (2.3.1) 


which is obtained from the curl of the vector form of the two-dimensional momentum 
equation (2.2.9b), with v = ./p and f being the nonlinear function of velocity gradients. 
We shall demonstrate which boundary conditions are required for this equation. To 
determine them, we construct an inner product of (2.3.1) with an arbitrary function ф 
[Chung, 1996]: 


(оуб = = | Фора – Лаа =0 (23.2) 
Integrate (2.3.2) by parts four times, successively, 


f ovana- [ oaa - [ oram - o 
f ovana- f лшлу4г+ | ®у%аа- | май =о 


f owiana- | длопјаг + f oynar- f o jj; vip ;dQ 
Г Је T Q 
- | ófdQ — 0 
Q 
Finally, 
| Фот = фур ип t 6 jv ут — фуруфпраг 
Г 


«f Фуфа – | bfdQ = 0 (2.3.3) 
Q Q 
where the boundary conditions consist of two Neumann and two Dirichlet conditions: 


Neumann Boundary Conditions 


Wiijn; normal stress gradient 


y;;n; normal velocity gradient fes) 


2.3 BOUNDARY CONDITIONS 


Dirichlet Boundary Conditions 


inj normal velocity 


y stream function (2.3.4b) 


It is seen that, for the 2mth order differential equation, the Neumann boundary con- 
ditions are of the order 2m — 1, 27m — 2, ... m and the Dirichlet boundary conditions 
are of the order m — 1, m — 2,...0. These boundary conditions are to be prescribed 
on the boundary surfaces. Similarly, for the second order equation (V^y — 0), there is 
one Neumann boundary condition (wW,; n;) and one Dirichlet boundary condition (W). 
It was seen in Chapter 1 that the implementation of the Neumann boundary conditions 
“naturally” arises in the formulation process of FEM, whereas in FDM they must be 
carried out “manually” with appropriate forms of the difference equations. 

Often, mixed Dirichlet and Neumann conditions (called Cauchy or Robin condi- 
tions) are used. For example, for the second order differential equation such as in 
combined conductive and convective heat transfer boundary conditions, we may write 


oT 

aT +B—=y (2.3.5) 
on 

with 

oT oT oT oT 

= = (п Т = Tini = —— + —N + — Ns (2.3.6) 

an ax ду 04 

В = 0 Dirichlet 

a=0 Neumann 


a#0,8 40 Cauchy/Robin 


Note that the notation 8 7/8n is misleading since n in this derivative is neither the unit 
normal vector n, nor its components n;. However, this unfortunate notation has been 
generally accepted in the literature. 

For time dependent problems, we must provide initial conditions as well as boundary 
conditions. Let us consider the case of hyperbolic, parabolic, and elliptic equations as 
shown in Figure 2.3.1. 


(1) Hyperbolic equations associated with Cauchy conditions in an open region 
(Figure 2.3.1a). 


Second Order Equation 
u ди 
a laa | О<х<71 (2.3.7) 
д 
Two initial conditions given fuc 0) and 3,0 0) 


д 
Two boundary conditions given fuo, t) or 5200. t) 
х 


ди 
fua, t) or P t) 
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Ел t 
i open 








u(0, t) or u(l, t) or u(0, t) or 
ou ди ди 
ze’ 3,00 3:00) 
u(x0) аза 40) 0 и(х 0) ог 9" (.0) - o 
| at” " д” 
(а) 
ди Ә?и 
à xU ia. 
open 
u(0,t) or u(L t) or 
ди ди 
— (1 
3: 00 RUD, 
ди x 
x,0 —(x,0) =0 
u(x,0) or àr (x,0) 
(b) (c) 


Figure 2.3.1 Initial and boundary conditions for hyperbolic, parabolic, and elliptic equations. 
(a) Hyperbolic equations (two sets of characteristics), Cauchy conditions in open region for second 
order equation. (b) Parabolic equations (one set of characteristics), Dirichlet or Neumann boundary 
conditions in an open region. (c) Elliptic equations (no real characteristics), Dirichlet or Neumann 
boundary conditions in closed region. 


First Order Equation 
ди ди 


у би О<х<1 (2.3.8) 


д 
One initial condition given fuc 0) or 5G. 0) 


д 
One boundary condition given at x = 0 fuo, t) or = (0, t) 
x 
(2) Parabolic equations associated with Dirichlet or Neumann conditions in an open 
region (Figure 2.3.1b). 
ðu ди 


д 
One initial condition given fuc 0) or =, 0) 


2.4 SUMMARY 


д 
Two boundary conditions given fuo, t) or 5200. 1) 
х 


|на, 1) ог ч, t) 
Ox 
(3) Elliptic equations associated with Dirichlet or Neumann conditions in a closed 
region (Figure 2.3.1c). 
u u 
a ay = 


Two boundary conditions given 


0 in Q (2.3.10) 


и оп Гр 
— on Ty 


дп 
where lp and Fy denote the Dirichlet and Neumann boundaries, respectively. 


In general, more complicated boundary and initial conditions are required for CFD. 
Discussions on detailed boundary conditions for the Euler equations and the Navier- 
Stokes system of equations in FDM will be presented in Section 6.7, various aspects 
of boundary conditions associated with FEM in Sections 10.1.2, 11.1, and 13.6.6, and 
special boundary conditions for multiphase flows in Section 22.2.6. 


2.4 SUMMARY 


The basic properties of partial differential equations have been described and clas- 
sified as elliptic, parabolic, and hyperbolic equations. The Navier-Stokes system of 
equations which represents mixed elliptic, parabolic, and hyperbolic partial differ- 
ential equations can be written in three different forms: first law of thermodynam- 
ics (FLT) nonconservation form, conservation form of Navier-Stokes system (CNS), 
and control volume-surface integral form (CVS). The nonconservation form of the 
Navier-Stokes system of equations is derived from the first law of thermodynamics 
(FLT) written in terms of primitive variables, suitable for low-speed incompressible 
flows in which the solution surfaces are relatively smooth and not discontinuous. 
The conservation form of the Euler equations or Navier-Stokes (CNS) system of 
equations, on the other hand, is convenient for discontinuities such as in shock 
waves, thus suitable for high-speed compressible flows. Another conservation form 
is the control volume-surface (CVS) integral equations, applicable for the finite 
volume methods in which conservation requirements through discrete interior bound- 
ary surfaces as well as the exterior boundary surfaces are self-enforced. Relation- 
ships of these three forms of the Navier-Stokes system of equations have been 
mathematically linked together, traced back to the first law of thermodynamics 
[Chung, 1996]. 

The governing equations presented in this chapter are based on the Eulerian coor- 
dinates, which are fixed on the reference coordinates in which velocity components 
of fluid particles are calculated at any fixed point rather than tracing the particles 


41 


42 


GOVERNING EQUATIONS 


downstream. In some problems, however, it is convenient to use the Lagrangian co- 
ordinates where the coordinate points are allowed to move together with fluid parti- 
cles such as in multiphase flows. This subject will be discussed in Section 16.4.2 and 
Chapter 25. 

In this chapter, we also discussed the boundary conditions for simple geometries and 
simple physics. The general method of identifying the existence of Neumann and Dirich- 
let boundary conditions of higher order partial differential equations was demonstrated. 
However, in reality, determination of boundary conditions is a difficult task in multi- 
dimensional, complex geometrical configurations with complex physical phenomena. 
Applications of boundary conditions will be the subject of discussion throughout the 
remainder of this book. 
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PART TWO 


FINITE DIFFERENCE METHODS 


finite difference approximations. The subjects to be covered here include basic 

concepts of finite difference theory, various formulation strategies, and appli- 
cations to incompressible and compressible flows. Finite volume methods (FVM) via 
FDM are also presented. 

Although FDM as applied to CFD is widespread and many textbooks are available, 
the purpose of Part Two is to make detailed comparisons with other methods such as 
finite element methods (FEM) to be presented in Part Three (particularly in Chapter 16) 
for the benefit of the beginner and the practitioner alike. Historical developments, 
traditional treatments of finite difference methods, and some recent advancements are 
presented for this reason. 

Chapter 3 discusses derivations of finite difference equations, followed in Chapter 4 
by various finite difference schemes for solutions of elliptic, parabolic, hyperbolic, and 
Burgers' equations. General fluid dynamics problems of incompressible and compress- 
ible flows are presented in Chapters 5 and 6, respectively. Finally, finite volume 
methods (FVM) via FDM are discussed in Chapter 7. 


P art Two presents the finite difference methods (FDM) and topics related to 


CHAPTER THREE 





Derivation of Finite Difference Equations 


The basic idea of finite difference methods is simple: derivatives in differential equations 
are written in terms of discrete quantities of dependent and independent variables, 
resulting in simultaneous algebraic equations with all unknowns prescribed at discrete 
mesh points for the entire domain. 

In fluid dynamics applications, appropriate types of differencing schemes and suit- 
able methods of solution are chosen, depending on the particular physics of the flows, 
which may include inviscid, viscous, incompressible, compressible, irrotational, rota- 
tional, laminar, turbulent, subsonic, transonic, supersonic, or hypersonic flows. Dif- 
ferent forms of the finite difference equations are written to conform to these different 
physical phenomena encountered in fluid dynamics. 

In this chapter, we present various methods for deriving finite difference equations 
of low and high orders of accuracy. Truncation errors, as related to the orders of accuracy 
involved in the approximations, will also be discussed. 


3.1 SIMPLE METHODS 
Consider a function u(x) and its derivative at point x, 


ди(х) Ете u(x + Ax) — u(x) 














= 3.1.1 
Ox Ах—0 Ах ( ) 
If u(x + Ax) is expanded in Taylor series about u(x), we obtain 
ди(х) (Ax)? Q^u(x) | (Ax)? u(x) 
u(x + Ax) = u(x) + Ax T + 2 a + 3| x3 + (3.1.2) 
Substituting (3.1.2) into (3.1.1) yields 
au(x) . ди(х) Ах д?и(х) 
= кашы ns 3.1.3 
ax Ax ( ax T 2 dx? de ( ) 
Or it is seen from (3.1.2) that 
u(x + Ax) — u(x ди(х Ах д?и(х ди(х 
( ) n e), ИЕ O i olan) (3.1.4) 
Ax дх 2 2x 
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The derivative m ) in (3.1.4) is of first order in Ax, indicating that the truncation 


error O(Ax) goes to zero like the first power in Ax. The finite difference form given by 
(3.1.1), (3.1.3), and (3.1.4) is said to be of the first order accuracy. 
Referring to Figure 1.2.1, we may write u in Taylor series at i + 1 andi — 1, 


LA ди 4 Ax? (( 9?u i Ах? (ди " Ах“ / дзи 4 (3.1.5) 
и; = и; X € Ns 
m дх), 2 0х2), 31 (ax), 4t Кох], 


X ди 4 Ax? (8u Ax? (Pu 4 Ax* (dtu 4 (3.1.6) 
Ui—1 = Ui X ... ide 
! дх), 2 \ax2), 3! \ax3 J," 4 \әх*/, 


Rearranging (3.1.5), we arrive at the forward difference: 











ди Ui41 — Ui 
—) = —— A 3.1. 
(=) 1-0 + O(Ax) (3.7) 
Likewise, from (3.1.6), we have the backward difference: 
ди и; — и; 1 
—) = == A 3.1.8 
( У) 201 1 O(Ax) (3.18) 


A central difference is obtained by subtracting (3.1.6) from (3.1.5): 


ди из] — 1 2 
— ] === + О(А 3.1.9 
(=) 2Ax TOMUS) ( ) 
It is seen that the truncation errors for the forward and backward differences are first 
order, whereas the central difference yields a second order truncation error. 

Finally, by adding (3.1.5) and (3.1.6), we have 


иза — Зи; и; 1 9?^u (Ax)? (dtu 
= ee 3.1.10 
Ax? (=), T 12 X8x*/; T ( ) 





This leads to the finite difference formula for the second derivative with second order 

accuracy, 

(22) ш = 2ш + ш-1 
i 


3x X t O(Ax?) (3.1.11) 


Note that these results were intuitively obtained in Section 1.2 by approximations 
of slopes of a curve, without the notion of truncation errors. 


3.2 GENERAL METHODS 


In general, finite difference equations may be generated for any order derivative with 
any number of points involved (any order accuracy). For example, let us consider a first 
derivative associated with three points such that 
(5+) _ at; + bui-1 + cui-2 

i 


— 3.2.1 
Ox AX ( ) 


3.2 GENERAL METHODS 


The coefficients a, b, c may be determined from a Taylor series expansion of upstream 
nodes uj. and uj? about u; (one-sided upstream or backward difference) 








ди (—AxYy ( 8?u (—-Axy f 88u 
ese de oa 322 
ЕЕ. (25) + 2 (22 ы 3! gx? E ( a) 
ðu (-2Axy f 0?u (-2Ax f 09u 
i-2 = Uj 2A ses (3225 
маен ZEJE 2 E Аш 3! (5 Et ( ) 


from which we obtain 


au; + Би; 1 + си; 2 = (а + 6 + сји; — Ах(б + 29 (2) 
x 


i 


+ =e + (22) + О(Ах3) (3.2.3) 

It follows from (3.2.1) and (3.2.3) that the following three conditions must be satisfied: 
a+b+c=0 (3.2.4a) 
b+2c=-1 (3.2.4b) 
b+4c=0 (3.2.4c) 


The solution of (3.2.4) yields a — 3/2, b — —2, and c — 1/2. Thus, from (3.2.1) we obtain 


(+) _ Зи; — ди; 1 + Uj-2 
i 


D 2 
a AS + O(Ax?) (3.2.5) 


If the downstream nodes u;,4 and uj,» are used (one-sided downstream or forward 
difference), then we have 


(=) (| —3ui t Auia1 — Шш 


= Axe 3.2.6 
дх/; 2Ах TOUT ( ) 





A similar approach may be used to determine the finite difference formula for a 
second derivative. In view of (3.2.3) and setting 





a+b+c=0 (3.2.7a) 
b+2c=0 (3.2.7b) 
b+4c=2 (3.2.7c) 
we obtain 
3u Ui — 2Ui—1 + Ui—2 au 
= А Е 3.2.8 
(25). Ax? У MTS Ы ( ) 


This implies that the one-sided formula provides only the first order accuracy in contrast 
to the two-sided formula, which gives the second order accuracy as seen in (3.1.11). 

The foregoing procedure may be transformed into a systematic form in terms of 
*displacement" and *difference" operators so that difference formulas may be obtained 
with a preselected order of accuracy [Hildebrand, 1956; Kopal, 1961; Collatz, 1966], 
among others. These results are summarized next. 
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Forward Difference Formulas 
The Taylor series expansion (3.1.2) may be written in terms of the displacement 
operator E and the derivative operator D, 


Еш(х) = [1 + Ax D - (Ax D /21! -- (Ax DP /3! - ---] u(x) (3.2.9) 


with Du — ри, E = e^? and D = E In E. These definitions lead to the first derivative 
of u at i in the form 


ди 1 1 87 8$? t 
—)|2——In(14-8*); 2 —[8* —— + — — — + --· ји 3.2.10 
(=) Ax nores x( 2 + 3 4 "7 | ( ) 


where + is the forward difference operator, 

ô = E—1, ёш = щу = и; (3.2.11) 
with E being defined such that 

Еш = шал, Ещ = шап (3.2.12) 


Itis now obvious that the order of accuracy increases with the number of terms kept on 
the right-hand side of (3.2.10) given by 


(21) = (а-о- МЕ ЕУ КЕСЕ ay 





which leads to 


First Order Accuracy 


(=) шыш Ах д?и (3.2.14) 





Ox Ax 2 0x? 


Second Order Accuracy 
(=) _ — 3U; + 4li41 — ш42 Ах? ди 





3.2.15 
Ox 2Ax 3 9x? ( ) 


Backward Difference Formulas 
A backward difference formula can be derived similarly in the form 


D MNT ee је Ба 
xp ases ag чыш 
І а-в) (1-Е) (1-Е) 

- 11-8 )+ 2 sr 3 + 7 +- |ui 





(3.2.16) 
where ô- is the backward difference operator, 
8 =1-E1', BPB5uj-uj—uj4 (3.2.17) 
with 
Ещ = uja (3.2.18) 


3.2 GENERAL METHODS 


These definitions lead to the following schemes: 


First Order Accuracy 


ди и; — и; 1 Ах д?и 
(2) ~ Ax т 2 ax? Ми 





Second Order Accuracy 





j= Ai , 2 43 
е 220) 
Central Difference Formulas 
The central difference formulas are derived using the following definitions: 
ёи; = итро — uia - (E? — ET?ju; (3.2.21) 
with 
& — e^*D2 o7 AxD? — 2 sinh(Ax D/2) (3.2.22) 


which leads to the first derivative of u at i in the form 
ди 1 . 19 1 9 38 587 
— | = —[2sinh" i= $ es us 3.2.23 
(28) x ка з)“ x 24" 640 7168 ^ | Cee) 


With these definitions, we obtain 





Second Order Accuracy (with the first term) 











QuN — Visi Uii Ax? u (3224) 
əx); Ax 24 0x3 ш 
Fourth Order Accuracy (with the first two terms) 
ди 1 4 au 
(=) = Sri Hp t2 1 — 2ZTuj i + uj_3) + 649 ^* 9x5 (3.2.25) 
The half-integer mesh points may be avoided by choosing 
ди Lfs D. 3a 
where à is the alternative central difference operator such that 
А 1 4 1 
ди; = 5\Ё— Е ји; = 2 и =, ш-1) (3.2.27) 
These definitions provide 
Second Order Accuracy 
ди иі шл (Ax)? au 
= 3.2.28 
( ax ) 2Ах 6 0x? ( ) 
Fourth Order Accuracy 
ди __ а += Зи = Зи; + ш-2 Ах* Pu (3.2.29) 
ax); 12Ax 30 ax5 К 
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3.3 HIGHER ORDER DERIVATIVES 


Finite difference formulas for higher-order derivatives may be derived using the op- 
erator technique similarly to the one employed for the first order derivative. Let us 
consider the forward difference relation given by (3.2.10) and extend it to higher order 
derivatives as 


(22) = | па 8%), 


ox” Ах" 























— 1 [gin "нон + п(Зп + 5) ничо) 
Ах" 2 24 
2 3 
Z Ment Det apis e. | и; (3.3.1) 
Similarly for the backward difference, we write 
д"и —1 B 
1 8c de с 
= бо db db sss i 
Ах" ( Ug t.t ) B 
1 n n(3n4- 5) 
= $" gc tl) yg ON TW s(n +2) 
Ах" | = 2 d 24 
n(n -- 2)(n + 3 
+ tert Dt Dac des | ui (3.3.2) 
The central difference formulas are in the form 
9" n 
= ES sinh ! 2 ui 
0x" Ji Ax 2 
| 1 83 © 38? 56! 2 А | 
Ах" 24 640 7168 ' 
Е 1 sla да 22 + 5п z 
Ах" 24 64 90 
п[5 n-1 п – 1)(и – 2 
s(5* = +4 X Press du (3.3.3) 


If n is even, the difference formulas are obtained at the integer mesh points. If n is 
uneven, however, the difference formulas involve half-integer mesh points. In order to 
maintain the integer mesh points, we may use 


д" 2 ӧ\” 

( У = = ( sinh! ) и; 

0x" Jj 9232 Ах 2 
(1+5) 


6" 1 n+3.9 5n? + 52n + 135 
n 24 5760 








ju. | tis (3.3.4) 


3.3 HIGHER ORDER DERIVATIVES 


where 
1 


842 
zd]1-— 
«- (i2) 


Based on these formulas, we summarize the second, third, and fourth order derivatives 
below. 


Second Order Derivative (n — 2) 


ə? 1 11 5 
(52) – па (87 кы ej from (3.3.1) (3.3.5a) 








92 1 11 5 
( 5) = al? P8 7743.8 48 "qus ји from (3.3.2) (3.3.5b) 








8x? 12 6 
9?u 1 9^ 86 88 
= 82 De Jui, f 3.3.3 3.3.5 

(52) xa( 12 +90 560^ | се дз) 

ди u 58t 259 

- ё 56 Ах) Ju; from (3.3.4 3.3.5d 

(Ga) в ( од + 57602 + 00А v. IOS. quse 
Forward Difference 
First Order Accuracy 

3u 1 aru 
(Ga) = Ag == 2и + ш) = Аа (3.3.6) 
Second Order Accuracy 

3u 1 11 8^u 
(==). = до и – Зица + дио — шаз) + D^ su (3.37) 
Backward Difference 
First Order Accuracy 

3u 1 aru 
(=). = Ax — 2uj.1 + ui-2) + а а (3.3.8) 
Second Order Accuracy 

3u 1 1. 4978 
( Ji NI OL LM LM T. (335) 
Central Difference 
Second Order Accuracy 

3u 1 Ax? ðtu 
(=) = Ag itt = 2и; + шл) = T2 ax4 (3.3.10) 
Fourth Order Accuracy 

92и 1 Axt ðu 
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Central Difference — Half Integer Points 
Second Order Accuracy 


9?u 1 5 ,0*u 
(2), = YN (ЖЕ ШЕ! и + u; 3) — 54 Ja (3.3.12) 





Fourth Order Accuracy 


д?и 1 
(5), = Bega (Ming E 390,4 7 340,4 — 34u,., E3901, 581.) 


259 4 afu 


22 лус 
+ 2760 9х6 


Note that the last scheme requires six mesh points to achieve the fourth order accuracy, 
whereas for the same accuracy, the scheme given by (3.3.11) requires only five mesh 
points. 


(3.3.13) 


Third Order Derivative (n — 3) 
Forward Difference 
First Order Accuracy 





au 1 Ax d*u 
(==) =e (Ui+3 — Зин + Зи — ш) — 7) axi (3.3.14) 
Second Order Accuracy 

au 1 21 au 
(23). ES AX (—3uj44 + 14uj43 — 24uj42 + 18uj41 — 5u;) + D^ ys (3.3.15) 
Backward Difference 
First Order Accuracy 

aru T Ax 0^u 
(==) = si — 3ui-1 + 3uj—-2 – ш-з) + ur qd (3.3.16) 
Second Order Accuracy 

du 1 21. 60 
(23). = хз — 18и; 1 + 24и; 2 — 14и; 3 + Зи; 4) = 12^* 3x (3.3.17) 
Central Difference 
Second Order Accuracy 

9u 1 1,5 au 
(58), 7 2A 8 (t2 – Зина #2ш- шо) – ДАХ ах (3.3.18) 


Fourth Order Accuracy 


Oru 1 7 д?и 
(==). = Аз С! t 8uj45 — 13uj41 — 13uj 1 — Ви; 2 + ш–3) + m^ ss 


(3.3.19) 


3.4 MULTIDIMENSIONAL FINITE DIFFERENCE FORMULAS 


Central Difference — Half Integer Points 
Second Order Accuracy 


au 1 3 3 Ax? du 
$5), 7 as Ue Зин 94-4 ei) Toys 


Fourth Order Accuracy 
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MEM Bc у 
1920 ax! 


Fourth Order Derivative 


Forward Difference (first order accuracy) 


9^u 1 au 
axi | = Agi ia — 4ui43 + 6ui42 — Aui 41 4- ui) — EA в 


Backward Difference (first order accuracy) 





atu 1 au 
(Ga) = од Ai 1 + би 2 — ди; 3 t ui 4) + 2Ax— 


Central Difference (second order accuracy) 


atu 1 Ах? д%и 
(za). B Ap (uit – Зина + бш – Aui + ш–2) – EU. 


au 1 
( ) = SA Che t 13u;,3 — 34u;,1 - 34u; 1 — 13u; ; tuj s) 


(3.3.20а) 


(3.3.20) 


(3.2.21) 


(3.2.22) 


(3.2.23) 


Various order finite difference formulas up to fourth order derivatives are summarized 


in Table 3.3.1. 


3.4 MULTIDIMENSIONAL FINITE DIFFERENCE FORMULAS 


Multidimensional finite difference formulas can be derived using the results of one- 


dimensional formulas. For two-dimensions, we consider 


Xi = Xo +1 Ax 


yj = Yo + jAy 


as defined in Figure 3.4.1. The forward and backward operators are now given by àz 








and 87 for x- and y-directions, respectively. The first partial derivatives in the x- and 


y-directions are 


ди 1 ra Ui+1,j — Ui,j 
mE = — ви + O(Ax) 2 ——— — 4E О(А 
(55), Axi TOUS Ax POAN] 





ди lxx roue 
—}| =— 6 шј + О(Ах) = PB 9 +. O(A 
(2), aduy + Olan) = HY олу) 


(3.4.1) 


(3.4.2) 
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Table 3.3.1 Various Order Finite Difference Formulas 





(a) Forward Difference, O(^ x) (d) Forward Difference, O(^ x?) 





Ui Ujj1 Шр Шз Шы и Uii Uj+2 








bod 4 4 4 
X 


-5 


18 


4 atu 


-14 
ax4 





(b) Backward Difference, 0(A x) (e) Backward Difference, O(A x?) 





Ui-4 Uj 3 Ui 2 i i Ui-5 Ui 4 Ui 3 








(c) Central Difference, O(^ x?) (f) Central Difference, O(A x^) 





Шә Ша Ц Ui-3 Ui-2 Uia i Шә Шз 





-8 


16 








Similarly, the second order central difference formulas for the second order derivatives 
are of the form 














9?u Uj41,j — 2ui,j + Ui-1,; Ax? ^u 
əx?) ij ~ Ax? 12. ах“ pg 
ди Ui j+1 — 2и] + Uj, j-1 Ay? atu 
ay? Ji, Ay? 12 ax4 (d) 


3.4 MULTIDIMENSIONAL FINITE DIFFERENCE FORMULAS 


(i-1, j+1) (i, j+1) (+1, j+1) 





Figure 3.4.1. Two-dimensional mesh. (i-i, j) oa (i+1, j) 

















(i-1, j-1) (i, j-D) (i+1, j-1) 


Let us now consider the Laplace equation 
3u as ди _ 
| 8x2 ду? 


whose finite difference formula is obtained as the sum of (3.4.3) and (3.4.4), resulting 
in a five-point scheme 











Kies 8? E u, = BT 2i, j t Uii ду 2uj. t Ui +1 
a Ax) | Ay] Ax? Дуг 
+ O(Ax’, Ay’) (3.4.5a) 
For Ax = Ay 
АШЫ, _ й+у + Ш-1,у + Ш„у—1 + Ui j+ — 4uj,; Ax? (ðu dtu (3.4.5b) 
Ax? 12 (3x4 ду 
as graphically shown in Figure 3.4.2a. 
An alternative representation of (3.4.5a) is given by 
à 2 1 2 
AC Уш = fan) + (кә) E 
1 -1 
Tag 2t E, D(E -2- E!) 
1 -1 
TONS — (E +2+ E HN(E,—2+ E, ) ui (3.4.6) 








Figure 3.4.2 Five-point finite difference mesh. (a) Reg- 
ular operator. (b) Shift operator. 

















(a) (b) 
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where E, and E, are the shift operators resulting from 


0 = (Е? – Ег) = Е, 2+ Ел 


2_ [loa eh] —1 1 
шу = 5 (Ey + Ey’) -4(5t*?* Ej) 


etc. 
For Ax — Ay, (3.4.6) is simplified as (Figure 3.4.2b) 





| 
Ај = JA (игъ, уал + шуа + Ui—1,j-1 + Ui—1,j+1 — 4i, j) (3.4.7) 


x2 
For higher order terms, we may write 


AQ ja Дуг д? 9?u 4 Ах? д%и +(1+ Ay" g 8?u s Ay’ dtu 
«i 
ч 4 0y/A0x? 12 dxt},, 4 ax? }\ ay? | 12 8y'/j 


Aiet 1 А „и ү 1 А ‚д%и Ах? + Дуг ди 
= uii X 
jT 12^* 34 12) ду 4 axtay4 





+. (348) 


with the truncation error being O(Ax?, Ay?). Note that this scheme involves the odd- 
numbered nodes detached from the even-numbered nodes (Figure 3.4.3). Note that 
point (i, j) is coupled to the points marked by a square, while there is no connection 
to the even-numbered points marked by a circle. Thus, the solution oscillates between 
the two values a and b when passing from an even to odd-numbered point, satisfying 
the difference equation A™u;; = 0. However, it will not satisfy the difference equation 
(3.4.5). 

The well-known nine-point formula can be derived by combining (3.4.8) with AM 1;;. 


AP uj; = (a AO + bA) uij 


1 b b 
e + буг) + d иң = А®©ш + j9x yu; 





= Аш + 


Ах? Г д* 4 4 
= |- д?и д?и | (3.4.9) 


6b 
12 | 3x4 T ду“ T 90x^9 y^ 


where a + b = 1. For b = 2/3, we arrive at the scheme depicted in Figure 3.4.4a, which 
can also be obtained from finite elements. For b — 1/3,the Dahlquist and Bjorck scheme 
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дь да Figure 3.4.3 Odd-even oscillations of the five-point 
scheme. 
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Figure 3.4.4 Nine-point molecule. (a) Nine-point formula with b = 2/3. 
(b) Nine-point formula with b = 1/3. 


[1974] arises as shown in Figure 3.4.4b, providing the truncation error 


Ax? ( д? a2 \? Ax? 2 
+ и = Ати 
12 Vox? ду? 12 





For Au — Xu,the nine-point operator with AO) = 2 AU) -- T AO givesa truncation error 


\2 Ах? 
—M ——u 
12 


Therefore, the corrected difference scheme 


^ 2 
А иу = (0+ Y D E 


has a fourth order truncation error. 
An extension to three-dimensional geometries is straightforward. Some applications 
to 3-D problems will be discussed in Chapter 7. 


3.5 MIXED DERIVATIVES 


The simplest, second order central formula for the mixed derivative is obtained from 
the application of (3.2.3) in both directions x and y. 


9?u 1 ôx? бу? 
= es AO | а Ta Ay?) | [ui 
(вау), 7 asas (Ge 0) ene eoe) s 











(3.5.1) 
This leads to a second order accuracy (Figure 3.5.1a), 
д?и 1 
= (ёру) шу + О(Ах?, Ay? 
(a), = mayid) e OG, Ay) 
. E HLEH T MEELI- — а + Ui—1,j—1 + О(АХ2, Ay?) (3.5.2) 


4AxAy 
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= 


© Eq. G. 5. 2) 








1 pot l i -1 


(c) Eq. (3.5.5) (d) Eq. (3.5.7) (e) Eq. (3.5.8) 
Figure 3.5.1 Mixed derivatives. 


An alternative approach as shown in Figure 3.5.1b is given by 


3u 
(5), = е )шу + О(Ах?, Ду) 


1 
= 3 AxAy (шл, j41 — Mia, j+1 — Ui+,j + Ui-1,j) + O(Ax’, Ay) (3.53) 


A similar form can be obtained for the truncation error of O(Ax, Ay’). A first order 
in both x and y is derived in the form 


ди 
—) = L— —8555u + O(Ax, A 
(25), = z5 yn OAs, Ay) 
1 


= Taray tH — üi+1,j — Ui, j+1 + Ui, j) + O(Ax, Ay) (3.5.4) 


This scheme can be altered to give a second order accuracy at i + 1, j+ $, 


au 
(E)n T T D FO BY) 


1 
= AxAy Uii jn —uja,j — ui ji uj) -O(Ax?, Ay) (3.5.5) 
as shown in Figure (3.5.1c). 


Applying backward differences in both directions, we obtain 


= : — —8; 8, ui; 4- O(Ax, Лу) 
дхду/, ~ AxAy dnd 
1 


= ME — uj 1,j — Ui, j-1 + Ui, j) + O(Ax, Ay) 


ma i-ij-i + O(Ax, Ay) (3.5.6) 


3.6 NONUNIFORM MESH 


Summing (3.5.4) and (3.5.6), we obtain a second order formula, 








9?u 1 
( ) 7.555, 045) 8,8) ag-p OUR Ay) 


дхду 
1 
= JAxAy +H =H jf = Wj Pa ja = aj = ji A 2i] 
+ O(Ax’, Ay’) (3.5.7) 


This is shown in Figure 3.5.1d. Another form can be obtained by combining forward 
and backward differences as (Figure 3.5.1e) 








д?и 1 
(=) = 2AxAy DON из ё] uij + O(Ax’, Ay?) 
1 
= JAxAy Hd аи теа а а | 
T 
7 Darby Ovi} *9,39,u, 1,1) КОС Ay) (3.5.8) 


Combining (3.5.7) and (3.5.8), we recover the fully central second order approximation 
(3.5.2). Therefore, the most general second order mixed derivative approximation can 
be obtained by an arbitrary linear combination of (3.5.7) and (3.5.8) [Mitchell and 
Griffiths, 1980]. 


д?и 1 
(say), 7 34x Ay oO (auia jeg + Oig jg Вир + bui 4 44) 
+ O(Ax’, Ay?) (3.5.9) 
with a 4- b — 1. 


3.6 NONUNIFORM MESH 


The standard Taylor series expansion may be applied to nonuniform meshes. The first 
derivative one-sided first order formula takes the form 








ди = Ui+1 — Ui Ахт д?и (3.6.1а) 
əx); Ах 2 0x? 
The backward formula becomes 
ди и; — и; 1 Ах; д?и 
= 3.615 
(=) Ах = 2 dx? ( ) 


where Ax; — xj — X;_1, etc. 
The central difference is obtained by combining (3.6.1a) and (3.6.1b), which will 
lead to the second order formula 


ди 1 Ах; Ла Ах; Ах 9?u 
= (ui+1 — ui) + (ш = ш-1) 
Ox i Axi + AXj41 | AXi41 Ах; 6 9x? 
(3.6.2) 
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It can also be shown that Taylor expansion leads to a forward or backward scheme. For 
example, for a forward scheme, we obtain 


(=) _ (= + Axi42 Ui+1 — Ui Ачы шо = щш ) 
дх /; AXi 42 Ах +1 AXj42 AXj41 + AXj+2 








К AXi1(Axid1 d- Axi42) aru 
6 ax3 
The three-point central difference formula for the second derivative is of the form 


9?u Шал = цр щщ. 2 1 Oru 
aa) = PEE ] 1 + (Ах Ax;) 3 
Ox 2 AXi41 Ах; Ахт + Ах; 3 дх 


(3.6.3) 





Ax + Ах? atu 


– = 3.6.4 
12(Ах; і + Ал) дх“ ( ) 


Note that a loss of accuracy in nonuniform meshes is expected to occur and abrupt 
changes in mesh size in (3.6.4) result in the first order accuracy. For example, the third 
order accuracy of (3.6.4) is reduced to the second order for Ax;,4 — Ax;. 


3.7 HIGHER ORDER ACCURACY SCHEMES 


For many applications in fluid dynamics with discontinuities and/or high gradients such 
as in shock waves and turbulence, it is necessary that higher order accuracy be pro- 
vided in constructing difference equations for the first order, second order, and higher 
order derivatives. Lele [1992] presents various finite difference schemes which are gen- 
eralization of the Padé scheme [Hildebrand, 1956; Kopal, 1961; Collatz, 1966]. These 
generalizations for the first order derivatives are given by 





Uil — Uil Uj42 — Uj—2 Uj4+3 — Uj-3 
ш араш Ри ош + Bul = a +b с 
В 1—2 1—1 i i+1 В 1+2 2^x 4Ax 6Ax 
(3.7.1) 


with uw’ = du/dx. The relations between the coefficients a, b,c anda and B are derived by 
matching the Taylor series coefficients of various orders. Similarly, the generalizations 
for the second order derivatives are given by 


Ви 5 +ош у + иг ош у + Виго 
401 2uj + uii ppn- Зи; и: з= 2и; + Uj—3 
Ax? 4Ах? 9Ах? 
with u" — d*u/dx*. Again, the relations between the coefficients a, b, c and a and В аге 
derived by matching the Taylor series coeffcients of various orders. 


(3.7.2) 





Higher Order Accuracy for the First Order Derivatives 

Fourth Order Accuracy. Note that, for a = B = 0 and a = 4/3, b = —1/3, and c = 0 
inserted in (3.7.1), the first order derivative in (3.7.1) leads to the well-known fourth 
order central difference scheme. 


dui 1 
u; = dt = Dax vi — 8uj_1 + 8uj41 — ио) (3.7.3) 
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Other higher order accuracy schemes for the first order derivative are obtained from 
(3.7.1) as follows: 


Sixth Order Accuracy 
a=1/3, B=0, a=14/9, b=1/9, c=0 


Eighth Order Accuracy 
a=4/9, B=1/36, a=40/27, b=25/54, c=0 


Higher Order Accuracy for the Second Order Derivatives 

Fourth Order Accuracy. The fourth order accuracy for the second order derivative 
arises from (3.7.2) by inserting the same constants as in the first order derivative. 

1 
12Ax? 


Higher order accuracy schemes for the second order derivative are obtained by 
inserting the following constants in (3.7.2): 


и; = и; /ах? = (—ui-2 + 16и; — 30и; + 16и; — ui42) (3.7.4) 


Sixth Order Accuracy 
а= 2/11, В=0, а= 12/11, b=3/11, c=0 





Eighth Order Accuracy 
38a — 9 
= 344/1179, = , 
~ / = дд 
1696—1900, 2454 — 294 _ 11796 — 344 
27 Q8 ^" — 585 '" © a4 


These higher order accuracy derivatives have been used extensively in the analysis 
of shock waves and turbulence, as will be discussed in Part Five, Applications. 


3.8 ACCURACY OF FINITE DIFFERENCE SOLUTIONS 


The finite difference formulas and their subsequent use in boundary value problems 
must assure accuracy in portraying the physical aspect of the problem that has been 
modeled. The accuracy depends on consistency, stability, and convergence as defined 
below: 


(a) Consistency A finite difference equation is consistent if it becomes the corre- 
sponding partial differential equation as the grid size and time step approach 
zero, or truncation errors are zero. This is usually the case if finite difference 
formulas are derived from the Taylor series. 

(b) Stability A numerical scheme used for the solution of finite difference equa- 
tions is stable if the error remains bounded. Certain criteria must be satisfied in 
order to achieve stability. This subject will be elaborated upon in Sections 4.2 
and 4.3. 
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(c) Convergence A finite difference scheme is convergent if its solution approaches 
that of the partial differential equation as the grid size approaches zero. Both 
consistency and stability are prerequisite to convergence. 


The ultimate goal of any numerical scheme is a convergence to the exact solution 
as the mesh size is reduced. Discrete time step sizes are chosen adequately as related 
to the mesh sizes so that the solution process is stable. The finite difference formulas 
studied in this chapter will be used for developing such numerical schemes. Here, the 
stability and convergence are important factors for the success in CFD projects and will 
be addressed continuously for the rest of this book. 


3.9 SUMMARY 


In this chapter, we have demonstrated that finite difference equations can be derived in 
many different ways. Simple methods and more rigorous general methods by means of 
finite difference operator, derivative operator, forward difference operator, and back- 
ward difference operator are introduced. Applications to various order derivatives in 
multidimensions are presented. 

We have also shown how to obtain finite difference equations for higher order 
accuracy. They are particularly useful for complex physical phenomena such as in shock 
waves and turbulence, as will be shown in Part Five, Applications. 

Our ultimate goal is the accuracy of the solution of differential equations. In order 
to achieve this accuracy, it is necessary that difference equations satisfy three crite- 
ria: consistency, stability, and convergence. Among these, the properties of consistency 
and stability reside in the realm of the development of finite difference equations. 
Convergence prevails if the requirements of consistency and stability are satisfied. 
The consequence of satisfaction of these criteria leads to the assurance of accuracy 
in CFD. 
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CHAPTER FOUR 





Solution Methods of Finite Difference Equations 


In this chapter, solution methods for elliptic, parabolic, hyperbolic equations, and 
Burgers' equations are presented. These equations do not represent actual fluid dynam- 
ics problems, but the methods discussed in this chapter will form the basis for solving 
incompressible and compressible flow problems which are presented in Chapters 5 
and 6, respectively. Although the computational schemes for these equations have been 
in existence for many years and are well documented in other text books, they are 
summarized here merely for the sake of completeness and for references in later 
chapters. 


4.1 ELLIPTIC EQUATIONS 


Elliptic equations represent one of the fundamental building blocks in fluid mechanics. 
Steady heat conduction, diffusion processes in viscous, turbulent, and boundary layer 
flows, as well as chemically reacting flows are characterized by the elliptic nature of the 
governing equations. Various difference schemes for the elliptic equations and some 
solution methods are also presented in this chapter. 


4.1.1 FINITE DIFFERENCE FORMULATIONS 
Consider the Laplace equation which is one of the typical elliptic equations, 


u 8u 


D et Le 4.1.1 
əx? ду? ( ) 


The five-point and nine-point finite differences for the Laplace equation are, respec- 
tively, 


Uj41,j —2ui,j d Uii , Ui jg — 2ui,j o uj 
; + 











—0 4.1.2 
Ax? Ay? ( ) 
—Uj—2,; + 16uj—1,; — 30uj,; + 16uj41,; = шо, 
12Ax? 
ue —ui,j-2 ^ 16uj j.4 — 30uj,j 4- 16uj j41 — ui j42 E (4.1.3) 
12Ay? 7 
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Figure 4.1.1 Finite difference grids with Dirichlet boundary соп- 
ditions specified at all boundary nodes. 


as discussed in Chapter 3. For illustration, let us consider the five-point scheme (4.1.2) 
for the geometry given in Figure 4.1.1. 


Uj41,j 3 ui-1,j o Ваша + g^u; i1 x 2(1 + Веји ; =0 (4.1.4) 


where B is defined as 8 = Ax/Ay. For Dirichlet boundary conditions, the values of u at 
all boundary nodes are given. Thus, writing (4.1.4) at all interior nodes and setting 


ү = —2(1+ B’) 


we obtain for the discretization as shown in Figure 4.1.1, 


y 106% 0 000 0 и22 –и12 — Веи 1 

1 у 1067 0 0 0 O из2 —?us4 

0 y 00g 000 UA. 2 —us2 — B?u44 

BR 0 0 y 1 0 0 0 U2.5 —u13 

Of 0 by 1 0 B^Ollws|- 0 (4.1.5) 
0 0 R 0 1 у о о р? | [шз —Us 3 

0.0 0 82 0.0 4 1 0 из 4 —u14-— 82125 

0000Bg 0 1» 1 иза — Виз, 5 

0.00 0 0 p? 0 1 y UA, A —u54 — B?^u4s 


Notice that the matrix on the left-hand side is always pentadiagonalized for the five- 
point scheme. The nine-point schemes given by (4.1.3), although more complicated, can 
be written similarly as in (4.1.5). 

There are two types of solution methods for the linear algebraic equations of 
the form (4.1.5). The first kind includes the direct methods such as Gauss elimina- 
tion, Thomas algorithm, Chelosky method, etc. The second kind includes the iterative 
methods such as Jacobi iteration, point Gauss-Seidel iteration, line Gauss-Seidel itera- 
tion, point-successive over-relaxation (PSOR), line successive over-relaxation (LSOR), 
alternating direction implicit (ADI), and so on. 


4.1 ELLIPTIC EQUATIONS 


The disadvantage of the direct methods is that they are more time consuming than 
iterative methods. Additionally, direct methods are susceptible to round-off errors 
which, in large systems of equations, can be catastrophic. In contrast, errors in each 
step of an iterative method are corrected in the subsequent step, thus round-off errors 
are usually not a concern. We elaborate on some ofthe iterative methods in Section 4.1.2, 
anda direct method of Gaussian elimination in Section 4.1.3. Other methods will be pre- 
sented in later chapters, including conjugate gradient methods (CGM) (Section 10.3.1) 
and generalized minimal residual (GMRES) algorithm (Section 11.5.3). 


4.1.2 ITERATIVE SOLUTION METHODS 


Jacobi Iteration Method 

In this method, the unknown u at each grid point is solved in terms of the initial 
guess values or previously computed values. Thus, from (4.1.4), we compute a new value 
of u; j at the new iteration k + 1 level as 


1 

“i =ar anj tU 13 +В (и uai ur. 3] (4.1.6) 
where k represents the previously computed values or the initial guesses for the first 
round of computations. The computation is carried out until a specified convergence 
criterion is achieved. 

We may use the newly computed values of the dependent variables to compute the 
neighboring points when available. This process leads to efficient schemes such as the 
Gauss-Seidel method. 


Point Gauss-Seidel Iteration Method 

In this method, the current values of the dependent variables are used to compute 
neighboring points as soon as they are available. This will increase the convergence rate. 
The solution for the independent variables is obtained as 


1 
k 
и = 2(1 + gl i+1,j T ut i +В (ик и + и 1] (4.1.7) 


The k+ 1 level on the right-hand side of (4.1.7) indicates that the solution process takes 
advantage of the values at i—1 and j—1 which have just been calculated in the previous 
step. 


Line Gauss-Seidel Iteration Method 
Equation (4.1.5) may be solved for the three unknowns at (i — 1, j), (i, j), (i + 1, j), 
as follows: 


ufti — 20 + Ви + = –В (и а + и) (4.1.8) 


which leads to a tridiagonal matrix. Note that ur _, 1s known at the k + 1 level, whereas 


ик j+1 Was determined at the kth level. This method converges faster than the point 
Gauss-Seidel method, but it takes more computer time per iteration. The line iteration 
technique is useful when the variable changes more rapidly in the direction of the 
iteration because of the use of the updated values. 
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Point Successive Over-Relaxation Method (PSOR) 
Convergence of the point Gauss-Seidel method can be accelerated by rearranging 
(4.1.7), 
k+1 k 


uij = и; ju 


[uj Uiz, j t и 1 ‚+В (и; Ui j+1 t и.) – 20 Bur] 
(4.1.9) 


2(1+ В?) 
The idea is to make ut į j approach Е. faster. To this end, we introduce the relaxation 


parameter, w, to be multiplied to the terms with brackets on the right-hand side of 
(4.1.9), 





k+l yk o uk +1 k+1 РАИ 
Ui j =н) WE 2 + g5 i+1,j + Uii, j + p (uš li j+1 + Ui j- )— 2(1 T В )uj ;] 
Or 
k+1 k o k+1 k+1 
uj; —(l—o)u;- 204 B2 gal iij t Ui Y +в? (и* ЖЕ + uj 2] (4.1.10) 


where we choose 1 « o « 2 for convergence. This is known as the point successive 
over-relaxation procedure. For certain problems, however, a better convergence may 
be achieved by under-relaxation, where the relaxation parameter is chosen as0 < œ « 1. 
Note that for o — 1 we recover the Gauss-Seidel iteration method. 

For a rectangular domain subjected to Dirichlet boundary conditions with constant 
step size, we obtain the optimum relaxation parameter 





2—41-— 
eee —~— (4.1.11) 
with 
2 
cos( —" | + B? cos -7 
m IM-1 JM-1 (Ads 
= Ер? i 


where IM and JM refer to the maximum numbers of į and j, respectively. Further 
details are found in Wachspress [1966] and Hageman and Young [1981]. 


Line Successive Over-Relaxation Method (LSOR) 

The idea of relaxation may also be applied to the line Gauss-Seidel method, 

ош, –2(1+ В Dur + ошту = = —(1—w)|2(14+ p? )ut j- ep (и uiid и = E 
(4.1.13) 


where an optimum relaxation parameter o can be determined experimentally, or by 
(4.1.11). 


Alternating Direction Implicit (ADI) Method 
In this method, a tridiagonal system is solved for rows first and then followed by 
columns, or vice versa. Toward this end, we recast (4.1.8) into two parts: 


kl kri 28 
E Bx estu B^)u runi --p (ш йч +) (4.1.14а) 


4.2 PARABOLIC EQUATIONS 


and 


B^u ub. —2(1+В yee + Бш == Е -( ee an us) (4.1.14b) 


Here (4.1.14a) and (4.1.14b) are solved implicitly in the x-direction and y-direction, 
respectively. The relaxation parameter o may be introduced to accelerate the 
pm 





kl К+} 
wu 2 —2(1 + B? uit 8 + ош а, = –(1 – оура + В2уји j oB (uka +) 
(4.1.15a) 
and 
ови —2(1 +В ju T ep?uFl — —(1 _ в)[2(1 +В iyu - oui 2 ВЕ ul ) 
i,j—1 j+1 7 i+1,j i—1,j 
(4.1.15b) 


with the optimum oœ being determined experimentally as appropriate for different phys- 
ical problems. 


4.1.3 DIRECT METHOD WITH GAUSSIAN ELIMINATION 


Consider the simultaneous equations resulting from the finite difference approximation 
of (4.1.2) in the form 


kyu + kiu + = 81 
knu + kau + --- =82 (4.1.16) 
Kun: 77 = 8п 


Here, our objective is to transform the system into an upper triangular array. To this 
end, we choose the first row as the *pivot" equation and eliminate the u; term from 
each equation below it. To eliminate u from the second equation, we multiply the first 
equation by &»;/ kj; and subtract it from the second equation. We continue similarly until 
u is eliminated from all equations. We then eliminate u», us, ... in the same manner 
until we achieve the upper triangular form, 


ky k2 > > uy 81 
/ | 5 / 

Ка. 9 * уш |: (41.17) 
Kan Un En 


It is seen that backsubstitution will determine all unknowns. 
An example for the solution of a typical elliptical equation is shown in Section 4.7.1. 


4.2 PARABOLIC EQUATIONS 


The governing equations for some problems in fluid dynamics, such as unsteady heat 
conduction or boundary layer flows, are parabolic. The finite difference representation 
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SRARARA BARA AR bk M34 


(b) 
Figure 4.2.1. Fourier representation of the error on interval (—L, L). (a) Error distribution. (b) Maximum and 
minimum wavelength. 


of these equations may be represented in either explicit or implicit schemes, as illus- 
trated below. 


4.2.1. EXPLICIT SCHEMES AND VON NEUMANN STABILITY ANALYSIS 


Forward-Time/Central-Space (FTCS) Method 
A typical parabolic equation is the unsteady diffusion problem characterized by 


ди ди 


27 935 79 (4.2.1) 


An explicit finite difference equation scheme for (4.2.1) may be written in the forward 
difference in time and central difference in space (FTCS) as (see Figure 4.2.1a) 


п+1 п п — п п 
ub -upo o(un,—2u api) 





= At, Ax? 4.2.2 
x = + О(м, л?) (4.2.2a) 
or 
uz mu d(ul, —2u wi) (4.2.2b) 
where d is the diffusion number 
«Ат 
= 4.2.3 
Ax (4.2.3) 


By definition, (4.2.2) is explicit because u/*! at time step n + 1 can be solved explicitly 
in terms of the known quantities at the previous time step n, thus called an explicit 
scheme. 

In order to determine the stability of the solution of finite difference equations, it is 
convenient to expand the difference equation in a Fourier series. Decay or growth of an 
amplification factor indicates whether or not the numerical algorithm is stable. This is 
known as the von Neumann stability analysis [Ortega and Rheinbolt, 1970]. Assuming 


4.2 PARABOLIC EQUATIONS 


т 


that at any time step n, the computed solution uv?’ is the sum of the exact solution i; 
n 
error £j 


and 


u =ü} +e (4.2.4) 
and substituting (4.2.4) into (4.2.2a), we obtain 


a = ut 2141 = g” 





i a = = Е а 
At + At = (Ах)? (ТАН 207 T й" 1) jb (Ах)? (ea = 2e; T е? |) 
(4.2.5) 
or 
gri cs gn 
1 1 п п п 
— = (Ах)? (e — 2e; + ef 1) (4.2.6) 
Writing (4.2.4) — (4.2.6) for the entire domain leads to 
U” = Ü” + e” (4.2.7) 
with 
£4 
e= | e (4.2.8) 
S 
ot 4. e^ — C(U^ + e") (4.2.9) 
e"t! — Ce” (4.2.10) 
with 
d (1—24d) d 0 0 
С=1+4Е-2+ Е) = |. а (1 24) а 0 (4.2.11) 


0 d (1-24 а 


If the boundary conditions are considered as periodic, the error £" can be decom- 
posed into a Fourier series in space at each time level n. The fundamental frequency 
in a one-dimensional domain between — L and L (Figure 4.2.1) corresponds to the 
maximum wave length of Amax = 2L. The wave number k = 277/\ becomes minimum 
as kmin = T/L, whereas the maximum wave number kmax is associated with the short- 
est wavelength \ on a mesh with spacing Ax corresponding to Amin = 2Ax, leading to 
Kmax — 7/ Ax. Thus, the harmonics on a finite mesh are 


kj = jkmin = ju/L= ju/(NAx), j=0,1,...N (4.2.12) 
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with Ax = L/N. The highest value of j is equal to the number of mesh intervals N. 
Any finite mesh function, such as £” or the full solution u, can be decomposed into a 
Fourier series 


N N 

= ТК (ЕД) = IHjüm/N 

ер = 2 А Eve j Ax) 2 , &e jim] (4.2.13) 
ј== {=> 


with J = y —1, £j being the amplitude of the j th harmonic, and the spatial phase angle 
$ is given as 

$—kjAx — jm/N (4.2.14) 
with  — « corresponding to the highest frequency resolvable on the mesh, namely the 
frequency of the wavelength 2Ax. Thus 


N 
gy gp» (4.2.15) 
j=-N 


Substituting (4.2.15) into (4.2.6) yields 


gl. gn eli? — а (а — 2erelid + gel ü-D9) 
At Ax? 
Or 
gH — g^ — ggn(el 2 4 e 1%) = 0 (4.2.16) 


The computational scheme is said to be stable if the amplitude of any error harmonic 
€" does not grow in time, that is, if the following ratio holds: 


gn 











[е1 = <1 foralld (4.2.17) 


gn 


where g — £'*! /£" isthe amplification factor, and is a function of time step At, frequency, 
and the mesh size Ax. It follows from (4.2.16) that 


g=1+d(e’?—2+e7') (4.2.18a) 
or 

g =1-2d(1 —cos¢) (4.2.18b) 
Thus, the stability condition is 

gsi (4.2.19) 
or 

1 —2d(1 — cos) > —1 (4.2.20) 
Since the maximum of 1 — cos $ is 2, we arrive at, for stability, 


0<d<1/2 (4.2.21) 


4.2 PARABOLIC EQUATIONS 


The von Neumann stability analysis shown above can be used to determine the 
computational stability properties of other finite difference schemes to be discussed 
subsequently. 


OTHER EXPLICIT SCHEMES 


Richardson Method 
If the diffusion equation (4.2.1) is modeled by the form 


п+1 п—1 n n n 
и — ij «(из — 2uf -- uj у) 242 
= At’, A 4.2.22 
2At Ах? y VAS) ee 


This is known as the Richardson method and is unconditionally unstable. 





Dufort-Frankel Method 
The finite difference equation for this method is given by 


we + ul 
umo ard «(ut E == + it.) 
i i = (4.2.23a) 
2At Ax? 





or 


(1-244! 2 (1 2а)и!“! + 24 (и: + и! у),  О(АГ,, Ax’, (At/Ax)’) 
(4.2.23b) 


This scheme can be shown to be unconditionally stable by the von Neumann stability 
analysis. 


4.2.2. IMPLICIT SCHEMES 


Laasonen Method 

Contrary to the explicit schemes, the solution for implicit schemes involves the 
variables at more than one nodal point for the time step (n+ 1). For example, we 
may write the difference equation for (4.2.1a) in the form 

(cur _ att — 2a! + ut) 

At Ax? 

This equation is written for all grid points atn + 1 time step, leading to a tridiagonal form. 
The scheme given by (4.2.24) is known as the Laasonen method. This is unconditionally 
stable. 





, O(At, Ax’) (4.2.24) 


Crank-Nicolson Method 
An alternative scheme of (4.2.24) is to replace the diffusion term by an average 
between n andn +1, 





п+1 п nl — п+1 п+1 n n n 
u —uj а[иј— 2 +и ү à из — Зи) фи; 1 
2 


1 Е 
Ax? Ax? 


, O(AP,Ax 
= | (AP, Ax) 


(4.2.25) 
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This may be rewritten as 


A+B=C+D (4.2.26) 
where 
JH _ и" 5 ur = и" i GDU a4 = 2и? + а 
^ — A2 7 — - AMA. * 7 (Ax)? | 
p Sed upt eur) 
(Ах)? 


Note that A = C and B = D represent explicit and implicit scheme, respectively. This 
scheme is known as the Crank-Nicolson method. It is seen that A = C is solved explic- 
itly for the time step n + 1/2 and the result is substituted into B = D. The scheme is 
unconditionally stable. 


B-Method 
A general form of the finite difference equation for (4.2.1) may be written as 


ut! — u} Bhu т Ours ur) (1 — Bui, -2u + и? 1) 
и + (4.2.27) 
(Ax)? (Ax)? 


At 
This is known as the B-method. For 1/2 « B < 1, the method is unconditionally stable. 
For B = 1/2, equation (4.2.27) reduces to the Crank-Nicolson scheme, whereas B — 0 
leads to the FTCS method. 
A numerical example for the solution of a typical parabolic equation characterized 
by Couette flow is presented in Section 4.7.2. 








4.2.3 ALTERNATING DIRECTION IMPLICIT (ADI) SCHEMES 

Let us now examine the solution of the two-dimensional diffusion equation, 
ди u u 
а р 0) 4.2.28 
at «( ax? т 9 =) ( ) 


with the forward difference in time and the central difference in space (FTCS). We write 
an explicit scheme in the form 








1 n n n n 
i — "ij =a "nj E 20 us а) = ы 20) = ы = O(At Ax? Ay’) 
At Ax? Ay? ' ' | 
(4.2.29) 
It can be shown that the system is stable if 
1 
dx + dy < 5 (4.2.30) 
Here, diffusion numbers d, and d, are defined as 
At At 
= ae (4.2.31) 


Ax?’ У дуг 


4.2 PARABOLIC EQUATIONS 


For simplicity, let dy = dy = d for Ax = Ay. This will give d x 1/4 for stability, which is 
twice as restrictive. To avoid this restriction, consider an implicit scheme 








u -up O (uaj Aay ћи | међа 25 ћи 
=a + (4.2.32) 
At Ax Ay 
or 
dup dap, 2d, -2d,- ui + dyu; ti + душі, = ин. (42.33) 


This leads to a pentadiagonal system. 
An alternative is to use the alternating direction implicit scheme, by splitting (4.2.25) 
into two equations: 














п _ nti M 
12 mw. и. iP +u —2ujj 
А $ 1, = 1 1 
УЫ = gg | 90 pue ы e = M- (4.2.34a) 
At/2 AX A 
and 
ntl _ ntz nt nj y Qntj п+1 ntl ntl 
иу шј и, 20р Бирр | Mig 20р "Ија 4.2.34 
=a 2 + 2 ( ae ) 
At/2 Ax Ay 


This scheme is unconditionally stable. These two equations can be written in a tridiag- 
onal form as follows: 


n qi 
-аш +(+ га ји; ; = фи" = dou; jui +(1- 20 )иг ; + Фи? ja 
паз ue WE (oe re 
implicit in x-direction explicit in y-direction 
(42.35) 
-Ффи + (1+ 2dyuj! — Фи? = = 4 и, + (1 а ји у Pa Фи" i 


шш И У uoles M 


unknown known 
(4.2.35b) 
where 

1 Тадг 

МЕНЕ = 
17277 242 

1 Тадг 

Фе фре=-== 
809 УЛУДУ? 


Note that (4.2.35a) is implicit in the x-direction and explicit in the y-direction, known 
as the x-sweep. The solution of (4.2.35a) provides the data for (4.2.35b) so that the 
y-sweep can be carried out in which the solution is implicit in the y-direction and 
explicit in the x-direction. 


4.2.4 APPROXIMATE FACTORIZATION 


The ADI formulation can be shown to be an approximate factorization of the Crank- 
Nicolson scheme. To this end, let us write the Crank-Nicolson scheme for (4.2.25) in 
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the form 
п+1 ut п+1 п 
" Uji j T Mij tuj UT ги; j tu AG 
n 
Hj —Ujj а Ax A 
LU п+1 п+1 п+1 , 
At 2 йы 200) MSS Ий Lu -2uj +01 
Дуг Ay? 


O(AP, Ax^, Ay") (4.2.36) 
Introducing a compact notation, 
&u; ; — uiqij — 2uij T uii 
Sui, j = јн — Žli, j + Ui, j—1 


we may rewrite (4.2.36) as 
1 
| - S (d. & -- d aD a; T - |: + > (46 + 45) ul (4.2.37) 


To compare (4.2.37) with the ADI formulation, we use (4.2.36) to rewrite the ADI 
equations as 











nti n 2, n+} 2,n 
и: и", oru буи 
Hot =a A + M (4.2.38а) 
2 
1 
ut nt; Фи ДЕ: gu 
ij = cg d + d (4.2.38b) 
2 
Rearranging (4.2.38a,b) 
1 1 
(1- 5088) ‚= (1+5 -d DD (4.2.39a) 
1 
(1 — 54 8) у uz = (1+5 +d a)i ма (4.2.39Ь) 


and eliminating и? + between (4.2.39a) and (4.2.39b), 
1 1 
(: - 508) | — 7 aut; = = (145 * zd a) (1 + 555) из, (4.2.40) 


Or 
1 1 
E (ds 8; + 4,89) + 14, d Lp е =|: + 2 (46; + 46) + 16405) и! 
(4.2.41) 
We note that, compared to (4.2.37), the additional term in (4.2.41) 


1 
1®%®®у (ш = и!) 


4.2 PARABOLIC EQUATIONS 


is smaller than the truncation error of (4.2.37). Thus, it is seen that the ADI formulation 
is an approximate factorization of the Crank-Nicolson scheme. 


4.2.5 FRACTIONAL STEP METHODS 


An approximation of multidimensional problems similar to ADI or approximate 
factorization schemes is also known as the method of fractional steps. This method 
splits the multidimensional equations into a series of one-dimensional equations and 
solves them sequentially. For example, consider a two-dimensional equation 











ди u u 
= рр 4.2.42 
at «(23 t =) ( ) 
The Crank-Nicolson scheme for (4.2.36) can be written in two steps: 
nj n nti 2 nt nt n 2и" п 
Lj UL; «| Ui; Mj tUa 4 Wigi, j T AUi EU qj (4.2.43a) 
At E. Ax? Ax? = 
2 
1 1 1 1 
4-4 oa ui tpt а на 
At E Ay? Ay? 
2 
+ O(A?, Ax’, Ay’) (4.2.43b) 


This scheme is unconditionally stable. 


4.2.6 THREE DIMENSIONS 


The ADI method can be extended to three-space dimensions for the time intervals 
п, п + 1/3, n + 2/3, and n 4- 1. Consider the unsteady diffusion problem, 











ди u Әди Әди 
— =a( —+ += 4.2.44 
at (i2 232) ( ) 
The three-step FDM equations are written as 
nii noi 
Ui jk Unik | шр умор ёи (4.2452) 
At/3 Ax? Ay? AZ 17 
nt n+} nti n+ n+} 
Ui jk — Ui jk aiu, i AMI би ЈЕ 
=a (4.2.45b) 
At/3 Ax? Ay? Az 
nl ne 52 n+§ 52 n+5 921+! 
Ui j,k — ijk xU jk "URN: zli, j,k . О(АГ КЕ Ay?, AZ) 
At/3 Ax? Ay? А22 


(4.2.45с) 
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This method is conditionally stable with (dy + dy + dz) < 3/2. A more efficient method 
may be derived using the Crank-Nicolson scheme. 





2 24 2y 
Hp ME c Тбиј у + % м ү дува ён к 
At cS Ax? Ay? Az 


Hac Oe n 1 ёги? + ёги уа 1 дуи Dac Sub 
At 2 Ax? 2 Ay? Az 





MT ME 19 Oui 1950, Four 1 &u ту + eu" li j,k 
At UTR Ax? +2 Ду? t3 А2 
(4.2.46) 


+ 


In this scheme, the final solution T | is obtained in terms of the intermediate steps 


UW} j,k and Ui ke 


4.2.7 DIRECT METHOD WITH TRIDIAGONAL MATRIX ALGORITHM 


Consider the implicit FDM discretization for the transient heat conduction equation in 
the form, 


pn = 5 o 1 1 1 
A ccu s EIE) (42.47) 


This may be rewritten as 


a; T 4 b; T7 + СТР =g, (4.2.48) 
with 
aAt 2aAt 
ка аш. b; =1+ — Ах aw gi=T? (4.2.49) 


If Dirichlet boundary conditions are applied to this problem, we obtain the following 
tridiagonal form, known as tridiagonal matrix algorithm (TDMA) or Thomas algorithm 
[Thomas, 1949]: 





b a 0 x = 3 Toe g 

à b; c O0 « - s i 82 

0 a by c O0 à . p 23 
жожож о - : ж |= | ж (4.2.50) 

жож ж : * * 

* ж См * * 


1 
O > > > s aw бм Tar 8NI 


4.3 HYPERBOLIC EQUATIONS 


An upper triangular form of the tridiagonal matrix may be obtained as follows: 





bi = bj — с Ci-1 1232.9, NE 

bia 

а; 5 
8i — 8i — ;— 8i-1 ]—2,3,... NI 

б 1 

SNI 

Тут = — 
Mc F 
T 28H joNILL NI-2,41 

i 


It should be noted that Neumann boundary conditions can also be accommodated 
into this algorithm with the tridiagonal form still maintained. 


4.3 HYPERBOLIC EQUATIONS 


Hyperbolic equations, in general, represent wave propagation. They are given by either 
first order or second order differential equations, which may be approximated in either 
explicit or implicit forms of finite difference equations. Various computational schemes 
are examined below. 


4.3.1 EXPLICIT SCHEMES AND VON NEUMANN STABILITY ANALYSIS 


Euler's Forward Time and Forward Space (FTFS) Approximations 

Consider the first order wave equation (Euler equation) of the form 

ди ди 

===, а— = 

ot Ox 
The Euler's forward time and forward space approximation of (4.3.1) is written in the 
FTFS scheme as 


п+1 п п п 
и. —и. и. — U; 
"me e uL (432) 


It follows from (4.2.15) and (4.3.2) that the amplification factor assumes the form 


0, a>O (4.3.1) 


g=1- C(e? —1)=1-— C(cosb— 1) —ICsind=1+2C sin? ; —ICsinó (433) 


with C being the Courant number or CFL number [Courant, Friedrichs, and Lewy, 
1967], 


ам 
Ах 
апа 
2 
1212 = 22* = (1 +2C sin” 2) +C sin? $ —1-- 4C(14- C)sin? zal (4.3.4) 


where g* is the complex conjugate of g. Note that the criterion |g| < 1 for all values of 
Фф can not be satisfied (|g| lies outside the unit circle for all values of o, Figure 4.3.1). 
Therefore, the explicit Euler scheme with FTFS is unconditionally unstable. 
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Img Region of Instability 


$ 







Region of 
Stability 


Eu ee RAC 


» Reg 









&-(1- C) * C cos 





Figure 4.3.1 Complex g plane for upwind scheme with unit circle repre- 
senting the stability region. 


Euler’s Forward Time and Central Space (FTCS) Approximations 

In this method, Euler’s forward time and central space approximation of (4.3.1) is 
used: 

и! – и; (и = и! 1) 


w ~’ DAS , O(At, Ax) (4.3.5) 





The von Neumann analysis shows that this is also unconditionally unstable. 


Euler’s Forward Time and Backward Space (FTBS) Approximations — 
First Order Upwind Scheme 
The Euler’s forward time and backward space approximations (also known as up- 
wind method) is given by 
ntl yt u? — u? 
“i Mi aiii O(At, Ax) (4.3.6) 
At Ax 
The amplification factor takes the form 
g=1-C(1—e-*)=1-C(1— cos$) - ICsin$ 


—1-2Csin? ? — ICsin$ (4.3.7) 


Or 


1/2 
g-—E- In lg|= | — 4C(1 — C)sin? 2] (4.3.8a,b) 
with 
Е = 1-2Csin? 2 =(1-C) +€ cos b 


n= —Csind 


4.3 HYPERBOLIC EQUATIONS 








-Re 
1.5 1.0 0.5 0.0 0.5 1.0 5 (8) 
(b) 
(1) Exact solution (2) Solution with (3) Solution with 
dissipation error dispersion error 
(c) 


Figure 4.3.2 Dissipation and dispersion errors compared to exact solu- 
tion. (a) Dissipation error (amplification factor modulus |g|). (b) Disper- 
sion error (relative phase error, ®/@). (c) Comparison of exact solution 
with dissipation error and dispersion error for shock tube problem. 


which represents the parametric equation of a unit circle centered on the real axis & at 
(1 — C) with radius C (Figure 4.3.1), whereas the modulus of the amplification factor, 
|g|, for various values of C are shown in Figure 4.3.2a. 

In this complex plane of g, the stability condition (4.3.7) states that the curve repre- 
senting g for all values of 6 — kAx should remain within the unit circle. It is seen that 
the scheme is stable for 


О<2<1 (4.3.9) 


Hence, the scheme (4.3.6) is conditionally stable. Equation (4.3.9) is known as the 
Courant-Friedrich-Lewy (CFL) condition. 

We have so far discussed the amplification factor g which represents dissipation 
error (Figure 4.3.2a). In numerical solutions of finite difference equations, we are also 
concerned with dispersion (phase) error as shown in Figure 4.3.2b. The phase ® as 
determined by the adopted numerical scheme is given by the arctangent of the ratio of 
imaginary and real parts of g, 


1 —Csind 


1 Im(g) _ 
1— С+ Ссовф 


= 4n = 
Ф = (ап (ап! — = (ап 4.3.10 
Re(g) Е = 
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The phase angle © is 
&=kaAt=Cob (4.3.11) 
The dispersion error or relative phase error is defined as 


_ @_ tan! [(—Csin 4)/(1— C * Ccos 4)] 
== (43.12а) 





Or 
1 
£y 1— «QC -3€* 1)9? (4.3.12b) 


As shown in Figure 4.3.2b, the dispersion error is said to be "leading" for ё, > 1. 

The dissipation error and dispersion error for a shock tube problem can be compared 
to the exact solution. This is demonstrated in Figure 4.3.2c. Here, we must choose com- 
putational schemes such that dissipation and dispersion errors are as small as possible. 
To this end, we review the following well-known methods. 


Lax Method 
In this method, an average value of uv? in the Euler's FTCS is used: 
1 C | 
ш = (ша Жир 1) – > (на - и 1) (4.3.13) 


The von Neumann stability analysis shows that this scheme is stable for C « 1. 





Midpoint Leapfrog Method 
Central differences for both time and spaces are used in this method: 
шш! а(и! у —иг_) 3x3 
= i i , OAL, A 4.3.14 
2At БАХ а PSI 


This scheme is stable for C < 1. It has a second order accuracy, but requires two sets 
of initial values when the starter solution can provide only one set of initial data. This 
may lead to two independent solutions which are inaccurate. 


Lax-Wendroff Method 
In this method, we utilize the finite difference equation derived from Taylor series, 


192и 
u(x,t + At)=u(x,t)+ ма 21858 —— А? + O(AP) (4.3.15a) 
Or 
ди 1 8u 
QU 3 
= Одра Ae At 4.3.15b 
Su at + at? TOU ( ) 


Differentiating (4.3.1) with respect to time yields 


9?u д (ди 228и 
С. 


4.3 HYPERBOLIC EQUATIONS 


Substituting (4.3.1) and (4.3.16) into (4.3.15b) leads to 


ди At? 3u 
+1 2 
u™ =u} + м( а 3 ) + 2 (« 3 У (4.3.17) 


Using central differencing of the second order for the spatial derivative, we obtain 


и" — u” 1 u; 4 — 2u} +u? 
WH =u -aal E G] O(At?, Ax’) 
(4.3.18) 


This method is stable for C < 1. 


4.3.2 IMPLICIT SCHEMES 


Implicit schemes for approximating (4.3.1) are unconditionally stable. Two representa- 
tive implicit schemes are Euler's FTCS method and the Crank-Nicolson method. 








Euler's FTCS Method 
a) сы 
L—— = (и — utl), O(AnAx) (4.3.19) 
or 
C C 
Pe — um _ suit = u” (4.3.20) 
Crank-Nicolson Method 
n+l _ yn ab ew ан 
U; = ME Al е 1-1 ү EC =] О(Аг2, Ax?) (4.3.21) 
or 
C C C С 
тга _ y" = quit = ears — и? + quinn (4.3.22) 


Examples of the numerical solution procedure for a typical first order hyperbolic 
equation using the explicit and implicit schemes are shown in Section 4.7.3. 


4.3.3  MULTISTEP (SPLITTING, PREDICTOR-CORRECTOR) METHODS 


Computational stability, convergence, and accuracy may be improved using multistep 
(intermediate step between n and n 4- 1) schemes, such as Richtmyer, Lax-Wendroff, 
and McCormack methods. The two-step schemes for these methods are shown below. 


Richtmyer Multistep Scheme 

Step 1 

nti A n n 

ш > — (ura) n u" 

t 2 — ca iai 7 uta) (4.3.23а) 
At/2 2Ax 
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Step 2 
n+} nri 
n+l — Qn Uii T Er 
"i x M Á E xl (4.3.23b) 
These equations can be rearranged in the form 
Step 1 
3 1 C 
uj = 5 ta Ћи) – т (Ча — uj 4) (4.3.24a) 
Step 2 
п+1 п Сүт} nt; 2 2 
uj =u; — zs =й 1 ) О(А1“, Ах“) (4.3.24b) 
This scheme is stable for C < 2. 
Lax-Wendroff Multistep Scheme 
Step 1 
nj 1 n n C n n 2 2 
а = z ta + иг) – 5 ta —uf), O(At?, Ax’) (4.3.25a) 
Step 2 
1 1 
ur = u c ur =й ), O(AP, Ax?) (4.3.25b) 
EEJ Ta 


The stability condition is C < 1. Note that substitution of (4.3.25a) into (4.3.25b) re- 
covers the original Lax-Wendroff equation (4.3.18). The same result is obtained with 
(4.3.24a) and (4.3.24b). 


MacCormack Multistep Scheme 


1, 
А А А : : nts 
Here we consider an intermediate step u? which is related їо и, *: 








11 
и"? = 5 (ui + и7) (4.3.26) 
Step 1 
ш ЖИ. ы, (43.27а) 

At Ax ч 
Step 2 

md Q4 и“ — ut 
HW eati ue (43.276) 
At/2 Ax 


Substituting (4.3.26) into (4.3.27b) yields 


Predictor 
и = и! – C(ut., up) (4.3.28a) 
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Corrector 
1 


ur = BI. + uz) —C(uj —ut_,)], O(At?, Ax’) (4.3.28b) 


with the stability criterion of C < 1. 
The MacCormack multistep method is well suited for nonlinear problems. It be- 
comes equivalent to the Lax-Wendroff method for linear problems. 


4.3.4 NONLINEAR PROBLEMS 


A classical nonlinear first order hyperbolic equation is the Euler’s equation 


ди ди 

— = --и— 4.3.2 

ot ч Ox ( i 
which in conservation form may be written as 

ди д Ги? 

Tae (5) (4.3.30а) 
Or 

F 2 
Е (4.3.306) 
ot Ox 2 


The solution of (4.3.30b) may be obtained by several methods: Lax method, Lax- 
Wendroff method, MacCormack method, and Beam-Warming implicit method. These 
are described below. 


Lax Method 
In this method, the FTCS differencing scheme is used. 
и! —uj ae Fy 2 
і Н O(ALA 4.3.31 
At 2Ax ( 4 ( ) 


To maintain stability, we replace и? by its average, 


и? = (is tupi)- E па – Ба) (пева) 
ог 
аа) ДШ) А) (4333) 
The solution will be stable if 
At 
AL max <1 (4.3.34) 








Lax-Wendroff Method 
In this method, the finite difference equation is derived from the Taylor series 
expansion, 
ди 1 8u 


п+1 __ „п uem asi bs 2 ell 
uj = и? + 3 At + 2 38 At^ + (4.3.35) 
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Using (4.3.30b) we have 
9?u _. 8 ftF\. a feF 
at? 0tNO0x] — aðx\ ðt 
where 
дЕ oF du OF OF\ _ ADF 
9t дий ди ax J} ox 


with A being the Jacobian. 


2 

A= id = S =u 

ди | 0uN 2 

Thus 

2 

9^u = д ADF = д АЕ 

at? ax ax ax \ Ox 
Substituting (4.3.39) and (4.3.30b) into (4.3.35) yields 


aF a ( aF\ Al 
Ww = ив + | -— ЈАг + —| А— |—— + О(АЛУ) 
i Ox Ox ax J 2 





or 


At ^ — Qx Ox 





t O(AP) 


ujt — u} OF | 9 ( дЕ} 
дх/ 2 


Approximating the spatial derivatives by central differencing of order 2, 


п+1 п п —_ 
uj —u Hg 45 





У At РА" F 
b cl 1—1 zi дё A2 
At 2Ах 2Ах əx Jigi дх 


The last term above is approximated as 





дЕ " oF п п п п 
e — m Еп – Е F” — F' 
(4 x) (45. )., Ah 1+1 i А" i 








i+} _ Ax i-$ Ах 
AX AX 
1. 1 
zay Ain АЦА - Кој = Ay Ai TE MUT e) 
= Ax 


For A= u, we obtain 


At 
1 
uj = SAI M – Е? 1) 


1 At? 


+ ааа |ы +u) (Fia = Fr) – Qua) – кы) 


This is second order accurate with the stability requirement, 


E 
«e 


Umax| € 


Ax 





(4.3.36) 


(4.3.37) 


(4.3.38) 


(4.3.39) 


(4.3.40) 


(4.3.41) 


(4.3.42) 
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MacCormack Method 
In this method, the multilevel scheme is used as given by 
At 
и = – (Fh - FI) (4.343) 
Ір, . At 
uf = [+ - mor - ro] (43430) 


Because of the two-level splitting, the solution performs better than the Lax method 
or the Lax-Wendroff method. One of the most widely used implicit schemes is the 
Beam-Warming method, discussed below. 


Beam-Warming Implicit Method 
Let us consider the Taylor series expansion, 
9?u 2 
































ди 
„+ А =и(х,1)+ —| А:г+— O(AP 4.3.44 
цова) иб DE Att as] 5 +040) (43.44) 
and 
д д? AP 
рыс Аан = A -O(AP) (4.3.45) 
д x,t+At ot x,t+At 2! 
Subtracting (4.3.45) from (4.3.44) 
д д 
2и(х,1 + Аг) = 2и(х, N+ At + = At 
ot x,t ot x,t+ At 
u|) At? a? Ar 
| = —— + O(Ar?) 
9f |... 21 — 9E La as 2! 
Or 
1|f8uY" au er 1|1/8?u" a2u\"t! | Ar? 
"i waa (E () *2 ət? J; 02), 2! TENIS 
where 
да fault пути 
— =>" == (|. | AOA 
(==). (52) * (32). TOC) 
Thus, we arrive at 
1| (au\"  (au\"*! 
n+1 n 3 
nti =u” + = | (| — At + O(At 4.3.46 
i 3G) G) icd MIN 
For the model equation 
д дЕ 
сЕ (4.3.47) 
ot Ox 
Using (4.3.46) in (4.3.47), we obtain 
п+1 n n n+1 
uj  —uj 1| (aF OF 2 
= At 4.3.48 
At G к ax }; кыл ( ) 


This indicates that (4.3.48) leads to the second order accuracy. 
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Recall that the nonlinear term F = u?/2 was applied at the known time level n, and 
the resulting FDE in explicit form was linear. The resulting FDE in implicit formulation 
is nonlinear, and therefore a procedure is used to linearize the FDE. To this end, we 
write a Taylor series for F(t + At) in the form 


F 
F(t+ At) = F(t)+ oat + O(A?’) 


OF ди 
= F(t)+ ——At At? 
(t) ди Ot "REN ) 


Or 
дЕ u^ EN. 
Е" риф E (L )are ou) (4.3.49) 
ди М 
Taking a partial derivative of (4.3.49) yields 
Е ntl дЕ п ә 
— =|— | +—[А(и"+! —иг)] (4.3.50) 
дх дх дх 


Combining (4.3.48) and (4.3.50) gives 


utlu  1(/aF\" (aF\" a 5 : 
ы ыы ЖЫК 
1 1 


1 oF д 
ntl. и 2 п+і n 
u; s- zah x) m [ A(u u; j| (4.3.51) 


Using a second order central differencing for the terms with A on the right-hand side 
of (4.3.51) and linearizing, we obtain 





Or 





n п+1 
n+l _ yn is 2(F - Б 1) ы wti- AT U; H 
! 2 2Ax 2Ax 
Ап и! А? и" 
_ +1 ——— =] (4.3.52) 


Modifying (4.3.52) to a tridiagonal form 


At : 
—XDAL uber DC ALLES 
„1А At AL s 
=u} — 5 (Fa Fa) + a а – у ар (43.53) 


This scheme is second order accurate, unconditionally stable, but dispersion errors may 
arise. To prevent this, a fourth order smoothing (damping) term is explicitly added: 


D=— 8 ы шро = Аир + биг – 4и у Би 5). 


with 0 < w < 1. Since the added damping term is of fourth order, it does not affect the 
second order accuracy of the method. 
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4.3.5 SECOND ORDER ONE-DIMENSIONAL WAVE EQUATIONS 
Let us consider the second order one-dimensional wave equation, 


ди „д?и 


ыбы ы 43.54 
an” ax ( ) 
Here we require two sets of initial conditions, 
u(x, 0)= f(x) 
ди 
—(х,0)= 
5; 6.0) — gx) 
and two sets of boundary conditions, 
u(0, t) = №. (2) 
u(L, t) = m(t) 
We may use the midpoint leapfrog method for this problem, 
ujt = 2и" и + C (u — 2u} + ua) (4.3.55) 
0 
If we choose ous.) = 0, then 
uu 
2At 
or 
u^ = yt 
Thus, from (4.3.55), we obtain 
1 
ut = u” + m (uj_, — 2u? + uf.) (4.3.56) 


This is called the midpoint leapfrog method. An example problem for the second order 
hyperbolic equation is demonstrated in Section 4.7.4. 


4.4 BURGERS’ EQUATION 


The Burgers’ equation is a special form of the momentum equation for irrotational, 
incompressible flows in which pressure gradients are neglected. It is informative to 
study this equation in the one-dimensional case before we launch upon full-scale CFD 
problems. 

Consider the Burgers’ equation written in various forms: 


ди ди = 9?u 


at ox = уа. (4.4.1) 
ðu ди Әди 
ди дЕ 9?u 
at Fx = Pa (4.4.3) 
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with F —1/2 u*. These equations are mixed hyperbolic, elliptic, and parabolic types. 
If steady state is considered, then they become mixed hyperbolic and elliptic equa- 
tions. Because of these special properties, various solution schemes have been tested 
extensively for the Burgers’ equations. In what follows, we shall examine some of the 
well-known numerical schemes. 


4.4.1 EXPLICIT AND IMPLICIT SCHEMES 


FTCS Explicit Scheme 

In this scheme (FTCS), approximations of forward differences in time and central 
differences in space are used: 

и? – и; 4 ín – из E: уйн — 2и и; | (44.4) 
At 2Ax Ах? v 








where the truncation error is O(At, A^). The central difference for the convective 
term tends to introduce significant damping. 


FTBS Explicit Scheme 
This is the same as in FTCS except that backward differences are used for the 
convective term, 


n+1 n пуп п — п п 
uj — i и =н 1 иы 2м +и] | 
+a =v 


At Ax Ax? pong 








Here the first order approximation of the convective term may introduce an excessive 
dissipation error. A compromise is to use higher order schemes such as (3.2.20) for 
the second order. With (3.2.1) modified for four points, the third order scheme may be 

















written as 
ut — u} q a( 18u t8ti-1 + 9ui-2 — 2ui-3\ _ „Ма ui +и, (4.46) 
At 6Ax Ax? 
DuFort-Frankel Explicit Scheme 
In this scheme, we use second order central differences for all derivatives, 
n — n n n —1 1 
ur и; ! „а + Zia ры – (и oru ) + uF 
2At 2Ax Ax? 
Arx 
ofa Ax* (=) ) (4.4.7a) 
Ax 
or 
1 —2d C+2d C —2d 
ML |“ E А 447 
“ (124) + (Soa) (as) cn 


This is stable for C < 1. 
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MacCormack Explicit Scheme 
The two-step or predictor-corrector scheme is written as 





Step 1 
At At 
u; =u —a E (uf, — uf) -v AS (ui, — 2u t uf 4) (4.4.8a) 
Step 2 
1 At At 
ur = 2 E + uz — a (ui — и; 1)+ vai —2u; 4 “| (4.4.8b) 


This method is second order accurate with the stability requirement 





1 
ee ЕЕЕ ВН (4.4.9) 
Ax Ах? 
The following alternate form may be used: 
Step 1 
At n vAt n 
Аи = а (иа — ui) + aoa (wha — Que? + uiu) 
ut = ul + Au! (4.4.10a) 
Step 2 
Au; = -а Qu] = ui 1) +25 Samu- Зи; E и? 1) 
u _ чш + иу + ли?) (4.4.105) 


MacCormack Implicit Scheme 
One of the most frequently used implicit schemes is the MacCormack scheme. 


Step 1 
(1+) = = Ли; EAR LTR 

и? = и? + би; (4.4.11а) 
Step 2 


At 
(Уа = Аи? гаа m 
Ax 





7 m = (ul dE ux iE ёи") (4.4.115) 


1 2v | Ax 
xe а EE Ifi 44.12 
= тах (+ л A) | ( ) 
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Note that equations (4.4.11a,b) form a tridiagonal system. The method is uncondition- 
ally stable and second order accurate as long as the diffusion number, d 2 vAt / Ax?, is 
bounded for the limiting process for which At and Ax approach zero. 


4.4.2 RUNGE-KUTTA METHOD 


The transient nonlinear inviscid Burgers’ equation can be written as 


д 
ot Ox 
Or 
ди Жи por 
ot Ox 2 


For nonlinear transient problems, the Runge-Kutta method is known to be efficient 
and has been used extensively. This method is briefly introduced below. 
Let us consider an equation of the type 


д 
= RG) (4.4.13) 
ot 

One of the popular approaches is the fourth order Runge-Kutta scheme written as 
Step 1 
и) = и" + oe 


Step 2 


At 
u® = u” + LU 


Step 3 
u®) = u” + AtR® 
Step 4 


At 
u+! = и" + ae +2R® L2 RO 4 RO) (4.4.14) 


with 
Ко) = (12, 0) 
ко) = к( 2, и) 
R® = R(t”, u) 





It is seen that higher order Runge-Kutta schemes require more steps for the evalu- 
ation of R(u), resulting in additional computer time requirements. 

An example of the solution procedure for the nonlinear Burgers' equation is pre- 
sented in Section 4.7.5. 
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451 SOLUTION METHODS 


As a result of FDM formulations, we obtain linear or nonlinear simultaneous algebraic 
equations which must be solved. As we discussed in previous sections, either direct 
methods or iterative methods may be used. Recall that, as direct methods, we examined 
the Gaussian elimination in Section 4.1.3 and the Thomas algorithm (tridiagonal matrix 
algorithm, TDMA) in Section 4.2.7. We also discussed the Runge-Kutta method in 
Section 4.4.2 for the nonlinear time dependent equations. 

In general, the number of arithmetic operations of a direct method can be very 
high particularly for a large system of equations — much larger than the total number 
of operations in an iterative method. Therefore, for fluid mechanics problems with 
nonlinear sparse matrices, it is more convenient, and often necessary, to work with 
iterative methods. 

There are many iterative methods other than those already introduced in the earlier 
sections of this chapter. They include conjugate gradient method, generalized minimum 
residual (GMRES) algorithm, and multigrid method. These methods are well docu- 
mented in the literature. Among them are Varga [1962], Wachspress [1966], Dahlquist 
and Bjork [1974], and Saad [1996]. 

Some of these advanced iterative methods will be presented in Parts Three and 
Four. Conjugate gradient method, generalized minimum residual method, and multigrid 
method are presented in Sections 10.3.1, 11.5.2, and 20.2, respectively. This is because of 
the convenience of presentation as appropriate to the topical arrangements of this book. 
Namely, the iterative solution methods are included in Part Three since the element- 
by element method of FEM assembly requires special treatments of iterative solution 
procedures, whereas the multigrid method is included in Part Four as it is related to other 
topics including automatic grid generation. Newton-Raphson methods for nonlinear 
algebraic equations are discussed in Section 11.5.1. Thus, the reader may find it useful 
in visiting these sections as needed for his/her studies in FDM, Part Two. 


4.5.2 EVALUATION OF SOURCES OF ERRORS 


Recall that computational errors were discussed in terms of an amplification factor g 
in Sections 4.2 and 4.3. For g <1, the result is numerical diffusion (sometimes known 
as numerical damping or numerical dissipation). On the other hand, for g>1, the 
result is numerical instability. Both of these cases lead to amplitude errors as shown in 
Figure 4.5.1, which may be equivalent to the severely damped shock wave as depicted 
in Figure 4.3.2c(2). 

If waves of different wavelengths travel in a medium, such a phenomenon is known 
as dispersion. The dispersion arises from discrete spatial approximations and results in a 
numerical error, called the numerical dispersion or phase error as shown in Figure 4.5.1b 
or Figure 4.3.2c(3). The dispersion error occurs in convection or wave equations, but 
not in diffusion equations. 

In numerical simulations, the so-called Gibb's phenomenon occurs due to discretiza- 
tion of the domain by a limited number of nodal points (Figure 4.5.1c). They appear as 
overshoots and undershoots near the steep gradients, similar to the diffusion errors. 
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u(x) u(x) 
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(a) Dissipation error (b) Dispersion error 
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(c) Gibb’s error 
Figure 4.5.1. Various numerical errors. 


Next we shall discuss these errors, which are associated with the diffusion transport 
and convection transport equations. 


Diffusive Transport 
Parabolic equations represent the diffusion process associated with both spatial and 
temporal variations. A general form of (4.2.2a) may be written in the form 


u”tl— u о a(1— 0) 
with 0 « 0 « 1. 


The method is fully explicit for © = 0 and partially implicit for 0 < 0 < 1, with 0 =1 
being fully implicit. The scheme with 0 = 1/2, known as the centered scheme, provides 
reasonably stable and accurate solutions in general. 

Using the definitions given in (4.2.12-4.2.15), the analytical solution of the diffusion 
equation (4.2.1) may be written in the form 


u(x, t) 2 u(t)e* (4.5.2) 
Or 

u(x, t) = ue" e" (4.5.3) 
Substituting (4.5.2) into (4.5.1) and using the definition of the amplification factor 
(4.2.17), we obtain the amplification factor for various values of 0, 


1— d(1— 9)(1 — cos(kAx))]/4 
en = 140-90 cosa) аза) 
[1+ 40(1 – соѕ(ААх))]/ 
The amplification factors for explicit scheme (E), centered scheme (C), and fully 
implicit scheme (I) for 0 = 0, 0 = 1/2, 0 = 1 are shown in Figure 4.5.2. It is seen that the 
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explicit and centered schemes behave irregularly for high values of diffusion number, 
whereas the fully implicit scheme is stable. 

For multidimensional problems, the implicit method requires the inversion of large 
and sparse matrix equations and is computationally expensive. Although the solution 
may be stable with large time steps, numerical diffusion becomes excessive, resulting in 
inaccuracy. On the other hand, the explicit scheme is less expensive, but small time steps 
are necessary in order to achieve accuracy. The amplitude errors are significant in the 
diffusive transport equations, whereas dispersion errors and Gibb's errors dominate in 
the convective transport equations. 


Convective Transport 
Hyperbolic equations represent convection and wave phenomena. A typical con- 
vection equation may be written in the finite difference form 





UM =u (ut — ET) (ut, — ul ) 
і _ 0 1+1 1—1 1 0 HH 1—1 4.5.5 
Ді | 2Ах a ) 2Ах ( ) 
or in terms of the Courant number C = aAt/Ax. 
0C 1— 0)C 
gr + (ит = ut = и" – кеш, = и? 1) (4.5.6) 


Note that the values of u at n -- 1 for 0 — 0 (implicit scheme) are calculated in terms 
of the values at n, but are involved in three different spatial locations, resulting in a 
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Figure 4.5.2 Amplification factors for diffusion equation, E = explicit, C = cen- 
tered, J = fully implicit. 


93 


SOLUTION METHODS OF FINITE DIFFERENCE EQUATIONS 


tridiagonal matrix. Although the explicit scheme (0 — 0) reduces to a simple algebraic 
equation, computational difficulties in stability and accuracy are likely to occur. 

In view of (4.2.15), (4.3.3), and (4.5.6), the amplification factors for 0 — 0, 0 — 1/2, 
and 0 — 1 can be written in the form, respectively, 


igle = |1 — IC sin(kAx)| (4.5.7) 
1— 15 sin(kAx) 

Isle = LEE (4.5.8) 
1+ I sin(kAx) 

| = | (4.5.9) 

8u = 1E TICsin(kAx) B 


Similarly, using (4.3.18), the amplification factor for the Lax- Wendroff scheme is derived 
in the form, 


lgl —|11— C?(1— cos(kAx)) — IC sin(kAx)| (4.5.10) 


These results (Figure 4.5.3) show that the explicit scheme performs poorly in the 
region kAx — 7/2, whereas the Lax- Wendroff scheme behaves quite satisfactorily in the 
high wave number region. 

As seen in other schemes studied in Section 3, computational errors including ampli- 
tude errors, dispersion errors, and Gibb's errors must be carefully examined, particularly 
in multidimensional problems. Some of the schemes used in one-dimensional problems 
may be extended to multidimensional problems, although the conclusions reached for 
one-dimensional problems discussed here are by no means universally applicable. In 
order to deal with more complicated geometries and physical aspects in CFD, many 
other schemes and methodologies will be explored in Chapters 5 and 6 (incompressible 
flows and compressible flows, respectively) and in FEM, Part Three. 


4.6 COORDINATE TRANSFORMATION FOR ARBITRARY GEOMETRIES 


Finite difference formulas developed in Chapter 3 and finite difference solution schemes 
discussed so far are applicable only to rectangular cartesian coordinates. If grids are ori- 
ented in arbitrary directions of 2-D or 3-D geometries, then it is necessary to transform 
the arbitrary physical domain into the computational domain of a rectangular cartesian 
system so that finite difference equations can be written in orthogonal directions. Such 
transformations are possible as long as the entire grid system is structured. 


4.6.1 DETERMINATION OF JACOBIANS AND TRANSFORMED EQUATIONS 


Let us consider for simplicity a two-dimensional coordinate system of the physical 
domain (x, y), and the computational domain (ë and n) as shown in Figure 4.6.1. We 
begin with spatial derivatives of any variable with respect to £ and «as 


д д дх д ду 
JE T ax ag By dE 
90 0 Ox д ду 
Фа дуд Dy IH 
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lel; g|, = [L- IC sin(kA»)| 


ПР а 


(a) Explicit (0-0) 


1-1 ~ sin(kAx) 




















le]. lg]. = C 
1+7 » mos 
1 
(b) Centered (0=1/2) 
11 
le: lel, = ен 
a шш 1 7 E ICsin(kA3) 
0.9 


(c) Fully implicit (071) 


Igi; 1 | lel, = ||- C? (1— cos(kAx))— ICsin(kAx) 


0.9 | 
п/2 T 


(d) Lax-Wendroff (0 = kAx) 














Figure 4.5.3 Amplification factors. 


























» 
5 
(а) (b) 


Figure 4.6.1 "Transformation from curvilinear grid system into rectangu- 
lar grid system. (a) Original curvilinear grid. (b) Transformed cartesian 
grid. 
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Or 
д дх ду д д 
95 | _ | 95 аё дх | _ дх 
90 | | 0x oy д | [7] д GSD 
дт дт 9m] L93y dy 
where [J] is the Jacobian matrix 
дх ду 
_ | 96 08 
ЛЕ ах әу 
дт ON 
Thus 
д ду —ду д 
дох | __1 | от д6 ||9Е 
д | q|-àx 8x д 7) 
ду an дЕ an 


Second derivatives of (4.6.2) are given by 


2 _ 1 (2) 92 „ду ду 92 +(2) 9? 

дх2 _ |72| Кдопу 922 әтә ддд 106] дтр 
dy ay | дудгућод ду огу  дудгућд 
(aco; iln (cocos mur 
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Consider the governing equations in the form 





А ДЕА aU f—0 
v = 
ox? ду? 


4.6.4 
ot дх ду ( ) 


with 


E. n 


Applying (4.6.3) to (4.6.4) yields 





aU aU , aU 1 (QPU 6020, aU), au au a 
v = 
jt “a эт (ue 61 дт дт) 0 1дт| 
(4.6.5) 
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4.6.2 APPLICATION OF NEUMANN BOUNDARY CONDITIONS 








Neumann boundary conditions are applied in the transformed coordinates based on the 
same procedure described above. For example, let us consider the gradient of U with 
respect to n. 


dU о0д 90 д 
а (4.6.6) 
дт ox on ду дт 
aU a д 
Using a first order backward difference for —, E and P we have 
дт дт an 
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Or 


90 90 
U; j = Ui, ji + p sm + pY (4.6.7) 


4.6.3 SOLUTION BY MacCORMACK METHOD 


The transformed governing equations (4.6.5) may be solved using the MacCormack 
method as follows: 


Predictor 


: QU | aU" 
Ui = Ur; 4 ar (ет +0) 


17 920 ZU PU 90 907" 
At 2b f^. 4.6.8 
Ty ЕС emt om) ^ ae + Tm, + u) cae 





Corrector 
1 At 90 90\* 
uU”! = – (07. + 00) + | [а ӯ 
p | (ве em ] 
At[ 1 920 920 920 90 907" At 
Е (« 2b + с ) p— +q + po 
2 LJ?N 08  абәт ат aE "oko 2 
(4.6.8b) 





It is now clear that the solution of the governing equation (4.6.4) is replaced by the 
solution of transformed equation (4.6.5) in which finite difference formulas of Chapter 3 
can be used using the grid system of Figure 4.6.1b. This cumbersome procedure can be 
avoided if finite volume methods (Chapter 7) or finite element methods (Part Three) 
are used. 


4.7 EXAMPLE PROBLEMS 


The purpose of this chapter was to list or summarize the existing numerical schemes 
for later references in forthcoming chapters. Thus, examples shown in this section are 
limited to simple problems for the benefit of the uninitiated reader. 


4.7.1 ELLIPTIC EQUATION (HEAT CONDUCTION) 


In this example, we demonstrate the solution of steady state heat conduction, 


or PT 


stas 


with the geometry and boundary conditions as shown in Figure 4.7.1.1a. The analytical 
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Н=1 | T=0 40 х 20 тезћ T-0 


Temperature (R) 


F 187. 
Е 175, 
D 162. 
= с 150. 
= B 137. 
8 А 125. 
c 9 112. 
2 8 100 
а т 875 
- 6 750 
5 625 
а 500 
з 375 
2 250 
1 


12.5 





X Distance (ft) 


(b) 


Figure 4.7.1.1 Heat conduction problem. (a) Geometry and discretization (40 x 20 mesh). 
(b) Computed results. 


solution is given by 





._ пт(Н— у) 
Мој ¢_4)n Sinh ————— 
T-20012 Y 12 CD L — sin > 
пт .í,nmH L 
n=1 sinh 





Required: Solve using the point successive over-relaxation (PSOR). 


Solution: The results for 40 x 20 mesh are shown in Figure 4.7.1.1b. The optimum 
relaxation parameter in this case is o — 1.7. The average error is approximately 0.5% 
as compared with the analytical solution (N= 100). 


Remarks: For this simple problem, all methods introduced in this section will provide 
similar results. 
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Fluid Motion 
Bottom Plate 
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(c) 
Figure 4.7.2.1 


Couette flow. (a) Couette flow geometry. (b) Velocity profiles for FTCS explicit method 
(40 elements). (c) Velocity profiles for Crank-Nicolson method (40 elements). 


4.7.2. PARABOLIC EQUATION (COUETTE FLOW) 


Consider the Couette flow characterized by the parabolic equation, 
д д? 
=Œ – у =0, v= 0.000217 m?/s 
at дуг 


with the geometry given in Figure 4.7.2.1a and 
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и = и) = 401/5, у=0 


Initial conditions at t = 0 и zi Deysh 


и = и, = 40 15, 


MT y=0 
Boundary conditions at t > 0 i _0, ут 


Required: Solve by FTCS and Crank-Nicolson methods with the initial and bound- 
ary conditions as shown below. 


Solution: The results are shown in Figure 4.7.2.1b. As expected, FTCS for 
d = .5034 > 1/2 is unstable whereas Crank-Nicolson gives stable results regardless of 
diffusion number ranges. 


4.7.3 HYPERBOLIC EQUATION (FIRST ORDER WAVE EQUATION) 


The governing equation is given by 





ир ав" 
ot Ox 5 
with 
u(x) =0 0 < х < 50 
T n _ . (x—50) 
Initial conditions at t — 0 u(x) = 100sin 7 50 < х < 110 
6 Sx 
u(x) =0 110 <x <300 
u(x)=0 x=0 
Boundary conditions at t > 0 
u(x)=0 x=L 


Explicit Schemes 


Required: Solve by explicit schemes, (a) first order upwind scheme (FTBS), 
(b) Lax-Wendroff scheme, and FTCS implicit scheme. 


Ax =5, At = 0.01666 (C = 0.9996) (CFL number) 

Ах =5, At — 0.015 (C = 0.9) 

Ах =5 At — 0.0075 (C = 0.45) 

Solution: The results are as shown in Figure 4.7.3.1. Note that the exact solution is 


obtained for both methods for C — 1. However, as C decreases, FTBS becomes dissi- 
pative, whereas the Lax-Wendroff scheme (second order accurate) becomes dispersive. 


Implicit Schemes 


Required: Solve by implicit scheme (FTCS). 


Solution: 'The results are shown in Figure 4.7.3.2. This scheme is very dissipative at 
high C values. Although unconditionally stable, the results are poor, particularly with 
large time steps (large Courant number). 
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Figure 4.7.3.1 Solutions of first order wave 
(a) equation by FTBS and  Lax-Wendroff 
166 schemes, 60 nodes. (a) First order upwind 


(FTBS). (b) Lax-Wendroff scheme. 
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Figure 4.7.3.2 Solution of first order wave equation by FTCS implicit scheme. 
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4.7.4 HYPERBOLIC EQUATION (SECOND ORDER WAVE EQUATION) 


The second order wave equation is considered in this example. 


u „д?и 


a ^ a 


Two sets of initial conditions are required: 


Initial conditions 

u(x) = 0 0 « x « 100 
— 100 

(a) att=0 u(x) = 100sin | 100 < x < 220 

u(x) = 0 220 < x < 300 
д 

Warsi 2899.8 

ot 


Boundary conditions 
u(x) =0 x=0 
и(х)=0 х= Г 


1= 0 
Required: Solve by the midpoint leapfrog scheme. 


Solution: The results (Figure 4.7.4.1) are obtained at t — 0.28 seconds. The best 
solution occurs for C = 1. Note that dispersion errors occur for C less than 1. 


Velocity (m/s) 





Time=0.28 sec 





0 50 100 150 200 250 300 
X-Distance (m) 
Figure 4.7.4.1 Solution of second order wave equation by midpoint leapfrog 
scheme, 60 nodes. 
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4.7.5 NONLINEAR WAVE EQUATION 


Consider the nonlinear wave equation in the form 
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Figure 4.7.5.1 Solution of nonlinear wave equation by various methods. (a) Lax method (80 elements). 
(b) Lax-Wendroff method (80 elements). (c) MacCormack method (80 elements). 


REFERENCES 


The following initial and boundary conditions are to be used: 
u(x,0)=1 O0<x<2 
u(x,0)=0 2<x<4 


Required: Solve by (a) Lax method, (b) Lax-Wendroff method, and (c) MacCormack 
method. 


Solution: The results are obtained with At/Ax =1 and At/Ax = 0.5. Referring to 
Figure 4.7.5.1, the Lax method is dissipative, whereas the Lax-Wendroff method is 
dispersive. This trend is worse when the Courant number is smaller. The MacCormack 
method gives better results particularly with Courant number near 1. It is still dispersive 
at lower Courant number, but better than the Lax-Wendroff scheme. 


4.8 SUMMARY 


In this chapter, FDM schemes for typical elliptic, parabolic, and hyperbolic partial 
differential equations and Burgers’ equation have been presented. These equations 
do not represent complete fluid dynamics phenomena, but the computational schemes 
described herein do constitute the basis for computations involved in incompressible 
and compressible flows. Concepts of explicit and implicit schemes with von Neumann 
stability analyses are expected to play significant roles in all aspects of computational 
methods in fluid dynamics and heat transfer. 

Although most of the computational schemes for FDM presented in this chapter are 
in terms of one-dimensional applications, their extensions to multidimensions including 
noncartesian orientations of physical domain can be accomplished by transformation 
into the cartesian computational domain. 

In practical applications, most physical phenomena in fluid mechanics and heat 
transfer are multidimensional. Thus, significant modifications and improvements over 
the simple approaches introduced in this chapter are required in dealing with incom- 
pressible and compressible flows, which are the subjects of the subsequent chapters. 
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CHAPTER FIVE 





Incompressible Viscous Flows via Finite 
Difference Methods 


5.1 GENERAL 


The basic concepts in FDM and applications to simple partial differential equations 
have been presented in the previous chapters. This chapter will focus on incompressible 
viscous flows in which the physical property of the fluid, incompressibility, requires 
substantial modifications of computational schemes discussed in Chapter 4. 

In general, a flow becomes incompressible for low speeds, that is, M < 0.3 for air, and 
compressible for higher speeds, that is, M> 0.3, although the effect of compressibility 
may appear at the Mach number as low as 0.1, depending on pressure and density 
changes relative to the local speed of sound. Computational schemes are then dictated 
by various physical conditions: viscosity, incompressibility, and compressibility of the 
flow. The so-called pressure-based formulation is used for incompressible flows to keep 
the pressure field from oscillating, which may arise due to difficulties in preserving 
the conservation of mass or incompressibility condition as the sound speed becomes 
so much higher than convection velocity components. The pressure-based formulation 
for incompressible flows uses the primitive variables (p, v;, T), whereas the density- 
based formulation applicable for compressible flows utilizes the conservation variables 
(P, PVi, pE). 

Incompressible viscous flows are usually computed by means of the continuity and 
momentum equations. If temperature changes in natural and/or forced convection heat 
transfer are considered, then the energy equation is also added. For simplicity in demon- 
strating the computational strategies for incompressible flows in general, we shall con- 
sider only the isothermal case in this chapter. In Chapter 6, it will be shown that compu- 
tational schemes for incompressible flows can also be developed from preconditioning 
processes of the density-based formulation which is originally intended for compress- 
ible flows. This process leads to implementations of an algorithm applicable for both 
compressible and incompressible flows [Merkle et al., 1998]. 

In dealing with incompressible flows, there are two approaches: primitive variable 
methods and vortex methods. The primitive variable approach includes the artificial 
compressibility method (ACM) [Chorin, 1967], and the pressure correction methods 
(PCM) including the marker and cell (MAC) method [Harlow and Welch, 1965], the 
semi-implicit method for pressure linked equations (SIMPLE) [Patankar and Spalding, 
1972], and the pressure implicit with splitting of operators (PISO) [Issa, 1985]. The 


5.2 ARTIFICIAL COMPRESSIBILITY METHOD 


main difficulty in incompressible flows is the accurate solution for pressure. Thus, the 
purpose of the vortex methods is to remove the pressure terms from the momentum 
equations, which can be achieved by solving the vorticity transport equation(s) (one 
scalar equation for 2-D and three vector component equations for 3-D). 

In view of the fact that the transition between incompressible and compressible 
flows involves a complex process of interactions between inviscid and viscous prop- 
erties, it is reasonable to seek a unified approach in which both incompressible and 
compressible flows can be accommodated. This subject will be discussed in Section 6.4, 
Preconditioning Process for Compressible Flows and Viscous Flows, and in Section 6.5 
on the flowfield-dependent variation (FDV) methods. For this reason, treatments of 
incompressible flows in this chapter will be brief. 


5.2 ARTIFICIAL COMPRESSIBILITY METHOD 


The governing equations for incompressible viscous flows, known as the incompressible 
Navier-Stokes system of equations, are written in nondimensionalized form as 





Continuity 
Vii = 0 (5.2.1) 
Momentum 
ду; 1 
T + VijVj — —Di + Re Vii (5.2.2) 


where the following nondimensional quantities are used: 


vi x p* t*v, 
ү = —, Xi = L, p= , t= = Ке = 
1 1 2 
Voo L p v2, L у 








with asterisks implying the physical variable and Re being the Reynolds number. 
In the artificial compressibility method (ACM), the continuity equation is modified 
to include an artificial compressibility term which vanishes when the steady state is 


reached [Chorin, 1967]: 
др 
=) 5.2.3 

af + Ys (5.2.3) 


where 6 is an artificial density, equated to the product of artificial compressibility factor 
В апа pressure, 


б = В.р (5.2.4) 


Here zB — Oat the steady state and f is a fictitious time. 
With these definitions and combining (5.2.1-5.2.4), we may write the incompressible 
Navier-Stokes system of equations in the form 





+ Aj 


oW OW — 1 8 oW (5.2.5) 
ot dx; Re dx; i UU 


"ax; 
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=|? Же = |0 Bee” 
vil ‘aw’ viv; + pd; |’ 4 9j; 
овоо оо во 
a, oD [1 2u 0 0 A, dO [0 v u 0 
‘ow |0 у u0 27 JW 102v 0 
0 w 0 и 00 w v 
ооо в 
А _ 003 _ Ош 0 и 
s= aw |0 0 у 
10 0 2v 


Let us now investigate the eigenvalues of A;, 
А; = М = 0 
where the eigenvalues of A; (i = 1, 2, 3) are, respectively, 


(u, u, u t Ju? +B), (v, v, vx V v? 4 В), (w,w,wt/w?+B8) (5.2.6) 


in which ./B is the artificial speed of sound (often called the artificial compressibility 
factor) with 8 being chosen adequately (between 0.1 and 10 as suggested by Kwak 
et al. [1986]). The idea is to maintain low enough В (close to the convective velocity) 
to overcome stiffness associated with a disparity in the magnitudes of the eigenvalues, 
but high enough such that pressure waves (moving with infinite speed at incompress- 
ible limit) be allowed to travel far enough to balance viscous effects. As a result, the 
conservation of mass or incompressibility condition is assured by means of an artificial 
compressibility. In this process, it is possible to obtain the correct pressure distributions. 
The solution of (5.2.5) is usually obtained by the Crank-Nicolson method. 

From the point of view of linear algebra, the finite difference algebraic equations 
resulting from (5.2.5) are well conditioned (with a proper choice of B), as compared to 
the original equations (5.2.1) and (5.2.2). This is due to the well-conditioned eigenvalues 
given by (5.2.6). All other solution schemes for incompressible flows without using the 
artificial compressibility must employ special approaches as discussed below. 


5.3 PRESSURE CORRECTION METHODS 


5.3.1 SEMI-IMPLICIT METHOD FOR PRESSURE-LINKED EQUATIONS (SIMPLE) 


Itis well known that, if the finite difference equation is written in control volume grids 
(Section 1.4) for continuity v;; —0, this will lead to nonphysical, checkerboard-type 
oscillations of velocity in each one-dimensional direction (same values repeated at every 
other node, assuming that the velocity distribution between the adjacent nodes is linear). 
As a consequence, the mass is not conserved, thus causing the pressure to undergo 
similar oscillations. This is particularly true when pressure becomes constant (p; = 0) 
for the same reason as v; ; — 0. These difficulties can be shown to be remedied by using 
staggered grids [velocity nodes staggered with respect to pressure nodes (Figure 5.3.1)] 
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Control Volume 
for v 


@ Pressure 
Control Volume 


for u 
O u component 





L] v component 
Figure 5.3.1 Computational domain for staggered grid. 


in the algorithm known as SIMPLE [Patankar and Spalding, 1972]. In this method, the 
predictor-corrector procedure with successive pressure correction steps is used: 


Р=Р+Рр (5.3.1) 


where p is the actual pressure, p is the estimated pressure, and p’ is the pressure 
correction. Likewise, the actual velocity components in two-dimensions are 


(5.3.2a) 
roviy (5.3.2b) 


The pressure corrections are related to the velocity corrections by approximate 
momentum equations, 


ди ap’ 
av’ dp’ 
г = 35 (5.3.3b) 
Or 
At dp’ 
ie c 22 (5.3.4а) 
At dp’ 
8 ^ (5.3.4b) 


Combining (5.3.2) and (5.3.4) and substituting the result into the continuity equation, 
we obtain the so-called pressure-correction Poisson equation of an elliptic form, 


Р р (= T) p 9 Vi 


oe == = | i= 13.5 
Pu AT M ( 21,2) (5.3.5) 


Ox; Ox; 


where we set L5 — 0 to enforce the mass conservation at the current iteration step. 
An iterative procedure is used to obtain a solution as follows [Raithby and Schneider, 
1979]. 
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(a) Guess the pressure p at each grid point. 

(b) Solve the momentum equation to find V; at the staggered grid (i+ 1/2, 
i — 1/2, j + 1/2, j — 1/2), discretized in control volumes and control surfaces 
(Section 1.4) as shown in Figure 5.3.1. 

(c) Solve the pressure correction equation (5.3.5) to find p’ at (i,j), (i, 7-1), 
(i, 7 +1),@—1,7),(@+1, j). Since the corner grid points are avoided, the 
scheme is “semi-implicit,” not fully implicit, as shown in Figure 5.3.1. 

(d) Correct the pressure and velocity using (2.2.9b), (5.3.2), and (5.3.4). 





p=pt+p 
— At (1) (1) 
u=u— 2p Ax рор Pi- 1 4) = li (a i =. (5.3.6) 
LV Al | (2) Q) 
ҮҮ 2p Ay (р; 1+1 Реја) p = (А j+} =A ) 


where 


1 
АО) = (риу) к – ма + Ма) (К = 1,2) 


1 
АО) = (руу) к = (Уш + suc) (k — 1,2) 


with p. being the dynamic viscosity. 

(e) Replace the previous intermediate values of pressure and velocity (p, v;) with 
the new corrector values (p, v;) and return to (b). 

(f) Repeat Steps (b) through (e) until convergence. 


Often the convergence of the above process is not satisfactory because of the ten- 
dency for overestimation of p'. A remedy to this difficulty may be found by the use of 
under-relaxation parameter a, 


— (5.3.7) 


However, in many cases a proper choice of a is not easy (a = 0.8 is often used). Thus, a 
further corrective measure is to use SIMPLER (SIMPLE revised) in which a complete 
Poisson equation is used for pressure corrections. 


V?^p = —p(vi,jVj), (5.3.82) 
Or 
дид ду д 
бр | и e (5.3.8b) 
Ox dy dx dy 


Here u and v will be replaced by (5.3.2) and subsequently (5.3.5) replaced by (5.3.8). 

Instead of using the time-dependent formulation described above, it is conven- 
ient to use a steady state approach with finite volume discretizations as shown in 
Figure 5.3.2. 


аф = o (Y auibus -- b) -- (1 — 0959 (5.3.9) 
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Control volume for u 














Control volume for v 


Figure 5.3.2 Computational domain for steady-state problems. 


where ó is any conservation variable and a is the under-relaxation parameter with the 
subscripts p and nb denoting the node under consideration and neighbor contributions, 
respectively. 

Convergence of (5.3.9) may be improved using SIMPLEC proposed by Van 
Doormaal and Raithby [1984] in which more “consistent” approximation of (5.3.9) is 
implemented: 


(ae — Уа) и, = Аер, – рь) (5.3.10) 
with 
иг = и, -4.(р, – Рк) (5.3.11) 
y inem tb Ae (5.3.12) 
, а, ae — } anb 


Examples of computations reported by Van Doormaal and Raithby [1984] show that 
SIMPLEC is most effective, followed by SIMPLER and SIMPLE. 
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5.3.2. PRESSURE IMPLICIT WITH SPLITTING OF OPERATORS 


We note that the SIMPLE method requires an iterative procedure. To obtain solutions 
without iterations, and with large time steps and less computing effort, Issa [1985] pro- 
posed the PISO (Pressure Implicit with Splitting of Operators) scheme. In this scheme, 
the conservation of mass is designed to be satisfied within the predictor-corrector steps. 

The governing equations consist of the momentum equation and pressure correction 
equation written as follows: 


Momentum 

Avr - v) = -sir P (5.3.13) 
Pressure Corrector 

ре = к (и и) =з) (5.3.14) 


where s;; ;; refers to the derivatives of the sum of convection and viscous diffusion terms, 
Siji- 
Sij; — (pViVj) — "iji (5.3.15) 
2p 
тј = (М, j + Vj, i)- 3 Ук PT (5.3.15b) 
(a) Predictor 


A (vj - vj) = —sii — Pj (5.3.16) 


(b) Corrector I 


р p 

“ишт. жо ш ж ш. (5.3.17) 
р 

rei -= vi) = sii p (5.3.18) 


with vj; set equal to zero in (5.3.17) in order to enforce the conservation of mass. 


(c) Corrector II 


жж __ р * 
Pi m a Gal?) 
p Жжжж __ 
AP exei ep (5.3.20) 


with v7*. — 0 being once again enforced in (5.3.19). Thus, in the above process, there 
are no iterative steps involved. 

In order to increase stability and accuracy, we may split s;;,; into diagonal and non- 
diagonal terms. 
(D 500 = Ау, +50) (5.3.21) 


Siji = Siji Siji Siji 
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To illustrate this splitting of diagonal term, consider a one-dimensional case 


Sites dd x T em) (5.322) 


or 


_, (Quo) = (риф): 1 (Аф) а — 2(Кф); + (Кф) 1 


T 
yn 2Ax Ax? 








: Kiss Ka 
=> Ae (pud); , (pud); 1 Axa (Ф+1 фр) + АХ 1 (oj ф—1) 


= 


Construct an upwind scheme to get 


(pu); ,1e; — (pu); ф-т ог (+и) 


(риф); а — (риф); > | o ы = (pu); 16; for (—u) 





Then we arrive at 
(pu); , = (pu), , i T (ри), dri 
(puo); = (pu); у bj-1 + (ри),_„ф 


Thus sj;;; can be written as 








| with (pu)* = (ou + Ipul) 








1 
Siji © Az ba + Вф + уф-) (5.3.23) 
1 
where 
i ki " 5 i+} ka 
a — (pu), ,— Ааа В = (ри); – (ри); + Ж + zc 
2 
k- 
у = —(pu и) y "Aon 
Rewriting (5.3.23), we have 
B a $i pooo $i 0 a 0 01][46 
y B a Ф| овоо р Оа 9p pm 
ү В «|| |O 0 B 0] | s Оу 0 a] | >; 
y Bi Ley ооо ві 1 Lo o y of Ley 
(5.3.24) 
or for multidimensions, we write (5.3.24) as 
Siji — AD vt + 8 (5.3.25) 


Note that s;;,; is diagonally dominant for low Mach number flows, 
(puis > (puis 
or 


В > lal + lvl 
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If Mach number increases (high speed or compressible flow), then (p иу а 1 > (ри); pe 
0, or 


B « [о] + [7]. 


This implies that the diagonal dominance diminishes at high speed or compressible 
flows. We discuss a remedy for this problem in Section 6.3.3 on the PISO scheme for 
compressible flows. 

With the splitting of s;;; into the diagonal and nondiagonal parts, we proceed as 
follows: 


(a) Predictor 


(4 б + AP i = = st) _ pr 4 B vi (5.3.26) 
(b) Corrector I 
(+ 8; + Aper – ү*) = —(р*, E р") (5.3.27) 
р ТАШ 
(Za + А; ) (р* – 2] = Vii (5.3.28) 
i 


Solve (p* — p”) and insert the result into (5.3.26) to obtain new v;*. 


(c) Corrector II 


3 D ж р *(N) * 9 
(5 ij А; Эх AD = E = Pj (5.32 ) 

D * p *(N ж 5.3.30 
(5 & + A 42) у? ж Ac = E hr p ( .3. ) 


Subtracting (5.3.29) from (5.3.30), we obtain 
p D * * N N * * 
(Sie Perm — wy = -(50 -819) - o - 7; (5331) 


Гог у? = 0, we must have 


E -1 
p T (D) * : __ р у (D) wK(N) _ SS) жж 
l(a Tap ) [pe 2] = (Em Аа ) (st Sijik ), tii 


(5.3.32) 

Solution of (5.3.32) leads to 
ун = у! (5.3.33) 
р = р"! (5.3.34) 





This completes the splitting process in which the v?** and p** fields imply the exact 
solution gm and p'**!. For additional information on this procedure, see Issa, Gosman, 
and Watkins [1986]. 


5.4 VORTEX METHODS 


5.3.3 MARKER-AND-CELL (MAC) METHOD 


This is one of the earliest methods developed for the solution of incompressible flows, 
although its use in the original form is no longer pursued, but it has been altered to 
other more efficient schemes. The basic idea of MAC as originally introduced by Harlow 
and Welch [1965] is one of the pressure correction schemes developed on a staggered 
mesh, seeking to trace the paths of fictitious massless marker particles introduced on 
the free surface. The solution is advanced in time by solving the momentum equations 
for velocity components using the current estimates of the pressure distributions. The 
pressure is improved by numerically solving the Poisson equation, 


Ра =] (5.3.35) 
with 
aD 
= Sa: = 5.3.36 
S= |-(pvivy)i + BV, j (5.3.37) 
D — vii (5.3.38) 


Here, the correction in pressure is required to compensate for the nonzero dilatation 
D (5.3.38) at the current iteration level. The Poisson equation is then solved for the 
revised pressure field. The improved pressure may then be used in the momentum 
equations for a better solution at the present time step. If D does not vanish, cyclic 
process of solving the momentum equations and the Poisson equation is repeated until 
the velocity field is divergent free. 

The original MAC method was based on an explicit time-marching scheme. Sub- 
sequently, implicit schemes have been implemented by various authors [Briley, 1974; 
Ghia, Hankey, and Hodge, 1979]. 


5.4 VORTEX METHODS 


Two-Dimensional Vorticity Transport Equation 

In the previous sections, we dealt with primitive variables, v; and p. An alternative 
approach is to use the vortex methods in which we utilize the vorticity and stream 
functions as variables. 


w= xv (5.4.1) 
у= Єй (5.42) 


where w is the vorticity vector, €;; is the second order tensor of the permutation symbol 
for 2-D, 


1 for 212 
гу = —] fore 
0 otherwise 


and w is the stream function. 
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For incompressible two-dimensional flows, the scalar vorticity transport equation is 
written as 


де 
or 90 = ува (5.4.3) 


where w = œ; is the component of the vorticity vector о іп ће direction normal to the 
x-y plane. Auxiliary equations required are 





Vb = —w (5.4.4) 
ди ду ди ду 
2 = = — —— — 
las 2 (2: ду ду >) psy 
or 
2 2 2 2 
V?p — 2p aes - (5 У (5.4.6) 
дх2 дуг дхду 


It is seen that the variables v;, p, v, and «o may be computed using equations (5.4.1) 
through (5.4.6). 

For simplicity, let us consider a wall located at y — 0. Referring to Figure 5.4.1, we 
have 


9 д 
(2) = (2) (54.7) 
ax wall dy wall 
or 
Pi+1,1 — Pi-1,1 —3о; + 402 — ©з 
eS a UL L 5.4.8 
2Ax е 2Ay pu 


Here, the pressure must be specified on the wall surface. The pressure at the adjacent 
point can be determined with a first order, one-sided difference expression for 9p/9x in 
(5.4.7). Thereafter, (5.4.8) can be used to determine the pressure at all other wall points. 


u=y,=U 
y v-0 


w-0 
o--V,, U 


u=0 
у у 
yv-0 
Om Wir 





u-W, =0 
v-0 
v-0 
o--y, 


(b) 


Figure 5.4.1 Illustration of vortex methods. (a) Grid point normal to a flat plate. (b) Driven cavity 
problem. 


5.4 VORTEX METHODS 


Notice that for the simultaneous solutions of (5.4.2), (5.4.3), (5.4.4), and (5.4.6), 
we may use the finite difference schemes presented in Chapter 3. For example, the 
nonlinear terms on the right-hand side of (5.4.6) may be represented as 


2. o» | (Wis — 2017 + Yin; \ (bij - 2b; - vij 
"е8 К пл 


Меза, а = Чај = Чај у 
4AxAy 











(5.4.9) 


where the alternative mixed derivative may be chosen as shown in Section 3.5. 

For a steady state problem, the Poisson equation for pressure is solved once, that is, 
after the steady-state values of o and iy have been computed. 

For time dependent problems, the solution of the vorticity transport equation and 
the Poisson equation requires that boundary conditions for ij and o be specified. At 
the wall, ij is a constant and may be set equal to a reference value, that is, y — 0. To 
find o at the wall surface, we write y in terms of Taylor series about the wall point 


(i, 1), 


























ду 1 ap ; 
v= зы +5 Aytz— (Ду) +: 5.4.10) 
ду 11 2 ду? s 
where 
д 
Oy eae (5.4.11a) 
ду lia 
д? д 
аы == (5.4.11b) 
ду lia ду 
a 9? 

epee | =| So (5.4.11c) 

əx lia ƏY lia ду |ia 

thus, rewriting (5.4.10) as 
1 

piz = Vii 5914y? + O(Ay’) (5.4.12) 

2(bi1 — Vi2) 
Qj] — m T O(Ay) 

—3y;i-4 i 

асв и (5.4.13) 

ƏY liz 4Ay 


Three-Dimensional Vorticity Transport Equations 


For three-dimensional problems, the vorticity transport equations are of the form 
[Chung, 1996]: 


= t(v. )o—-(o- )v2v»V?o (5.4.14) 


v= фхћ= xwW (5.4.15) 
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with 
ED (5.4.16) 
i=1 v = %32- V23 
i=2 v= Y3- Y1 (5.4.17) 
і=3 v = 21 — Y2 
Ҹу = Йир 

апа 
o= -VY (5.4.18) 


Notethat  w is perpendicular to the velocity vector v and fi is perpendicular to the 
plane w and v, whereas W is known as the three-dimensional stream function vector. 
The geometric properties of the stream function vector are presented in Section 12.2. 

Another approach is to use the fourth order stream function vector equation of the 
form 


д 
S +( xB. )Vw-(V^w. )( х Ф) = оу (5.4.19) 
with the boundary conditions extended to three-dimensional geometries. 

Solutions may be obtained from either (5.4.14) or (5.4.19) using the definitions given 
by (5.4.15) and (5.4.18). These and other subjects on applications in three-dimensional 
stream function vector components are further detailed in Section 12.2. 


The Curl of Vorticity Transport Equations 

We have noted that the advantage of the vorticity transport equation(s) is the numer- 
ical stability accrued from removing pressure gradient terms from the solution process. 
However, the velocity must be calculated from solving simultaneously (5.4.14) through 
(5.4.18) or from (5.4.19). These steps can be eliminated if we take a curl of the vorticity 
transport equation (5.4.14), in which the velocity is the only variable. This subject will 
be discussed in Section 12.2.1. 


5.5 SUMMARY 


The incompressible flow analysis based on the artificial compressibility method and 
the pressure-based formulation using SIMPLE, SIMPLER, SIMPLEC, and PISO have 
been presented. It was shown that these methods are devised in order to ensure the 
conservation of mass so that pressure oscillations can be prevented. Vortex methods 
in which pressure terms are absent are preferred in dealing with rotational incom- 
pressible flows as they are computationally efficient. Accurate physics of fluids can be 
obtained without difficulties which may arise from inaccurate pressure calculations in 
other methods. 

The current trend appears to be in favor of preconditioning of the time-dependent 
term of the density-based formulation so that both compressible and incompressible 
flows can be treated. This is because, in many practical situations, high- and low-speed 


REFERENCES 


regions are coupled particularly in high-speed boundary layer flows and the analysis ca- 
pable of handling both compressible and incompressible flows is frequently in demand. 
Details of the preconditioning process for the combined density- and pressure-based 
formulations for the incompressible flow analysis are presented in Section 6.4. 

Since the solution of incompressible flows can be obtained as a part of the compress- 
ible flow formulation, it appears that more attention is given to the compressible flow 
analysis. This leads to a motivation toward attempting to develop a general purpose 
program, anticipating that the results of incompressible flows arise automatically when 
the flow velocity decreases at low Mach number. This topic is addressed in Section 6.5. 

The theoretical basis for three-dimensional vorticity transport equations is exam- 
ined. Numerical examples for the three-dimensional vortex methods based on the three- 
dimensional stream function vector components will be discussed in Section 12.2. 

Although not presented in this chapter, other methods have been used in the past. 
One of the significant developments in the late 1950s was the particle-in-cell (PIC) 
method [Evans and Harlow, 1957, 1959], particularly efficient in the flows with large 
distortions (see Section 16.4.3). Recent developments dealing with multiphase incom- 
pressible flows will be presented in Chapter 25. 
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CHAPTER SIX 





Compressible Flows via Finite Difference Methods 


In general, the physical behavior of compressible flows is more complicated than in 
incompressible flows. Compressible flows may be viscous or inviscid, depending on 
flow velocities. Compressible inviscid flows are analyzed using the potential or Euler 
equations, whereas compressible viscous flows are solved from the Navier-Stokes sys- 
tem of equations. Shock waves may occur in compressible flows and require special 
attention as to the solution methods. Furthermore, shock wave turbulent boundary 
layer interactions in compressible viscous flows constitute one of the most important 
physical phenomena in computational fluid dynamics. Let us consider air flows at speeds 
greater than 100 m/s, which corresponds to a Mach number of approximately 0.3, but 
less than 1700 m/s, or approximately Mach 5. Air flows in this range (0.3 < M <5) may 
be considered as compressible and inviscid. This range is usually subdivided into re- 
gions identified as subsonic (0.3 < M < 0.8), transonic (0.8 « M < 1.2), and supersonic 
(1.2 < M < 5). For M > 5, the flow is referred to as hypersonic. Hypersonic flows around 
a solid body are usually coupled with viscous boundary layers. Effects of dilatational 
dissipation due to compressibility, high temperature gradients, vortical motions within 
the secondary boundary layers, radiative heat transfer, vibrational and electronic ener- 
gies, and chemical reactions are examples of some of the complex physical phenomena 
associated with hypersonic flows. 

In order to take into account the compressibility and variations of density in high- 
speed flows, we utilize the conservation form of the governing equations, using the 
density-based formulation. This is in contrast to the pressure-based formulation for 
incompressible flows discussed in Chapter 5. For compressible flows, we encounter 
some regions of the flow domain (close to the wall, for example) in which low Mach 
numbers or incompressible flows prevail. In this case, the density-based formulations 
become ineffective, with the solution convergence being extremely slow. To resolve such 
problems, various schemes have been developed. Among them are the preconditioning 
process for the time-dependent term toward improving the stiff convection eigenvalues 
and the flowfield-dependent variation (FDV) methods allowing the transitions and 
interactions of various flow properties as well as all speed flows. 

For simple cases of compressible inviscid flows (irrotational, isentropic, isother- 
mal), the potential equation can be used, whereas the Euler equations are preferred 
for more general compressible inviscid flows. For compressible viscous flows, various 
approximate governing equations such as boundary layer equations or parabolized 


6.1 POTENTIAL EQUATION 


Navier-Stokes system of equations are utilized. However, the most general and com- 
plete analysis is to invoke the full Navier-Stokes system of equations, which is the 
emphasis in this book. 

FDM formulations and solution procedures for the potential equation are presented 
in Section 6.1, with Euler equations and the Navier-Stokes system of equations in 
Sections 6.2 and 6.3, respectively. The solution of the Navier-Stokes system of equations 
for compressible and incompressible flows using the preconditioning process will be 
presented in Section 6.4, followed by the flowfield-dependent variation (FDV) meth- 
ods in Section 6.5 and various other methods in Section 6.6. Finally, the boundary 
conditions for compressible flows in general are discussed in Section 6.7. 


6.1 POTENTIAL EQUATION 


6.1.1 GOVERNING EQUATIONS 


The governing equation for steady-state compressible inviscid flows may be represented 
by the potential equation of the form (2-D), 


2 2 
u ди V Ov  uví(Ou ду 

1 1 =0 6.1.1 

| ED e nm. ore 








or 
2 2 
иу |ди му Фу 2 ди 
| (2) ја j | (2) Iz pgs f (6.1.1b) 
with 
1 ду ди 
"a4? \ax ду 6.1.2 
f aw 5.) ( ) 


and f = 0 for irrotational flow. In terms of the velocity potential function ¢, (6.1.1) may 
be written as 


1 
фи = 72 didi Pai =0 





or 
92 02 2 дфоф ə? 
(1— M2) Ф Р (1— M2) Ф ek cs (6.1.3) 
*' Әх? 7 ду2 а? дх ду дхду 
with u = 2ф/дх, У = d¢/dy, M, = u/a, and M, = v/a. 
For small perturbation approximations in irrotational flow, we obtain 
9$ ə? 1+y\ db 07h 
1- M2 )— + — = M( —— ]—— 6.1.4 
( =) ax? T дуг ( Uso )z ax? ( ) 


For unsteady flows, using the first and second laws of thermodynamics for isentropic 
and irrotational flows, (6.1.1) is modified to 


1 1[36 09 
фи = peib jdi = zl T э 


a? | дї? 


662] =0 (6.1.5) 
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where 
д 1 дф 
2-20-10 у ун = (у —1)| 500s - S| 
р р 2 ot 


In the case of isentropic flows with stagnation density po and stagnation enthalpy Ah, 
we have 





1 
p 1 1 89] 
= |1 T 6.1.6 
po | 2g Но ді ( ) 
with 
1 
H = H+ 5Y Y (6.1.7) 
For steady flows, (6.1.6) takes the form 
1 
р 1 = 
m = | — zi s] (6.1.8) 
Or 
1 e pope 
p y- te yeast 
e = | — ve = | – 3, M | (6.1.9) 


If a nonisentropic process with rotational flows is considered, the momentum equa- 
tion is written as 


Т 5љухе– H=0 (6.1.10) 


where 5 15 the entropy per unit mass. Combining (6.1.10) and (6.1.2), we obtain for two 
dimensions 


1 a? uv 
— Нпр |—- 6.1.11 
f al on n) ( ) 


with 
V* = vn — un» 


It follows from (6.1.10) and (6.1.9) that 


p —AS 1 T1 


where AS is the entropy increase over the shock. This is equivalent to a modification 
of the stagnation density po 


p -—P y 
E er (: = js) (6.1.13) 


Po2 
with 


1 

(=) Y 
рог = ро1| —— 
Ра 


where the subscripts 1 and2 denote upstream and downstream of the shock, respectively. 
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6.1.2 SUBSONIC POTENTIAL FLOWS 
For irrotational flow [ f = 0 in (6.1.3)] with Ax = Ay = 1, the finite difference scheme 
may be written as 
(1 —- M)), (bic. — 26i; 6i) + (1 М), (oi ja = bij t Qija) 
1 
= 5 (Mx My)i, (Ф, нт — Ф+1,у—1 — Ф—1,у+1 + 0-1) 20 (6.1.14) 


It is interesting to note that (6.1.14) is diagonally dominant for subsonic flows, while 
this is not true for transonic and supersonic flows. This implies that the elliptic nature 
of (6.1.14) changes to parabolic and hyperbolic forms. 

Another scheme is to use the continuity equation, 


(py) 2. (р Ф) = (рф): =0 (6.1.15) 


Thus, the finite difference form of (6.1.15) may be written as 
разл, (Ф, у UV ij) = pii ;(oi.j = ф-1,;) + P; joi ja = фу) 
– рој (Фу — фу) = 0 (6.1.16) 


To solve (6.1.16), the so-called Taylor linearization [Murman and Cole, 1971] may be 
used: 


„(р" ф“)=0 (6.1.17) 
Or 


[e(l e" P) e"]20 (6.1.18) 


where density is calculated from the known values of the velocities obtained at the 
previous iteration step n. 


6.1.3 TRANSONIC POTENTIAL FLOWS 


As the Mach number approaches unity, the potential equation tends toward parabolic, 
leading to instability or nonconvergence of the numerical scheme. To cope with this 
difficulty, a number of numerical methods have been developed. They include artificial 
viscosity, artificial compressibility, artificial flux or upwinding, and iterations with over- 
relaxation, among others. 


(a) Artificial Viscosity with Nonconservative Equation 
In order to resolve shock discontinuities, we consider two forms of finite differences: 


Central Differences 
92ф (с) 


1 
= (xy rna — 26i; t фу—1,у) (6.1.19) 
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Figure 6.1.1 Region of dependence. 





Backward (upwind) Differences 


326 (B) 1 

Эх? ij (Ax? 
Obviously, the central difference is in opposition to the physical properties of supersonic 
flows since only the points located within the region of dependence (Figure 6.1.1) can 


have an effect on the flow properties at the point under consideration (¢;, j). Subtracting 
(6.1.19) from (6.1.20), we get 


(6i—2,; — 2651, + фу) (6.1.20) 











ao (B) ab (C) 1 
ER Rx ume Él. РЕЛЕ З 
9х2 u 9x2 T (Ах)? (i..1,j Ф, у + Зф lj ф 2,j) 
or 
rb (B) _ rb (C) Pb (6 i 21) 
Әх? |; ; 7 Әх2 ij 9x? D 








Thus, it is seen that the backward difference amounts to adding an artificial viscosity, 
Ах, to the central difference. Therefore, the upwind differencing automatically adds 
an entropy condition in the form of artificial dissipation terms which are proportional 
to the mesh size. 

For applications to the small perturbation equation, we have the following options 
[Murman and Cole, 1971]: 


(1 — M)e(P - (D 20 for M>1 (6.1.22) 
(1 — MPO + © = —Ах(М? — 1)фух for M>1 (6.1.23) 
(1— М?)© +© =0 їог М<1 (6.1.24) 


To apply these conditions to the full potential equation, we must take into account 
the local flow direction (Figure 6.1.2). Jameson [1974] introduced “rotational difference 
scheme" for this purpose. 

Choosing the local streamline coordinates as (£, n), 


(1 — M?)dee — nn = 0 (6.1.25) 
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Figure 6.1.2 Local streamlines. 








where 
1 
фи = qs + имфуу + угфуу) (6.1.26a) 
1 
фи = п Фе — 2иуфуу + и°фуу) (6.1.26b) 
with q = (u? + | and 
(С) = = ms (фт, = Ф, — Ф—1,у+1 + ФфФ—1,у—1) 
(В) _ о ds 
Фу = iu (i, j = ф-1,ј $i ji T ф—1,у—1) 
Ах А 
== = фер == =>“ фиху m oy 
(B) (C) и? v? uv 
te = bye — —AXdxxx — —Aydyyy — —(Axdxxy + Aydryy) 
q q q 
Thus, the rotational difference scheme takes the form 
(6.1.27) 


а – леже – 40 = 
& = 30 = М?)[Ах(иф,х + иуфуху) 3- Ay(V byyy + UVdryy)] 


(b) Artificial Viscosity with Conservative Equation 
The potential equation in conservation form with artificial viscosity is written as 


(p Ф+А)=0 (6.1.28) 
where A is the artificial viscosity vector, 


A = —p(up, Axi + vpyAyiy) (6.1.29) 


_ Pe ду p к... 
ру a? ax a2\ ax дх 


p ` ду p wot 4 ду 
== . = v 
Ру a ду a*\ ду ду 
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with u being the switching function, 
1 
= 0, |1- — 6.1.30 
eme (1739) 6120 
and the derivatives of the density are upwind differenced. 


(c) Artificial Compressibility 
Equation (6.1.28) may be rewritten in the form [Holst and Ballhaus, 1979], 


dr d 
=—(рфо + —(Pby) = 0 (6.1.31) 
Ox ду 
where 
P =p — ppxAx (6.1.32a) 
P =p — ppyAy (6.1.32b) 





The artificial densities are prescribed at the midpoints (i + 1, j) and (i, j + 1). 


For u1 j >0 


Pind i = ргы ут Ву (риту Es P;-1,;) (6.1.33a) 
Foru;,:; «0 

Pirhi = Pigh j шн, (Рр у — Pi43,)) (6.1.33b) 
Бог у; ут > 0 

Е = Pi j+} T Mij (раја — p;j-1) (6.1.34a) 
Богу; т < 0 

Pij+d = Pi ji па (Ру ја] — P:,43) (6.1.34b) 


An alternative form for artificial compressibility may be given as 





-(6 )=0 (6.1.35) 
where 
| д и у 
p=p- pag =p- ьм, + D (6.1.36a) 
дЕ q q 
or 
z u у 
б =р – „(рах + У руду) (6.1.36b) 
4 4 
Various switching functions have been suggested for stability, such as 
M? 2 
ш = max 0 (1 — ss )cM | (6.1.37) 


where M, is a cutoff Mach number of the order of M X 0.95, 1 « C < 2. The cutoff 
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Mach number M. activates the switching function in the small subsonic region M, < 
М < 1 close to the sonic lines. 


(d) Artificial Flux or Flux Upwinding 

For switching at sonic points to avoid unwanted expansion peaks, we may utilize 
controlled monotone schemes such as those used in Euler equations [Engquist and 
Osher, 1980; Osher, Hafez, and Whitlow, 1985]. To this end, we may write the continuity 
equation in the form 





др ра д9 
селш шшс 6.1.38 
ot a? 96 ( ) 
and 
дра P 299 94 да 
ag = ui ac Pac РОМ) 
(6.1.39) 
2014 1 \ dp 
4 Mia 
The corrected upwinded flux fq can be written in supersonic regions as 
1 \ dp 
oq—pq—q|1— —l|—^ 6.1.40 
Pg = pq af м?) gA ( ) 
or 
_ д 
fq — pq — 5, (pq)A£ (6.1.41) 
A modification of (6.1.41) results in 
2 9 " 
Pa = ра — 5, [n(pq — p*q')]A£ (6.1.42) 


where p*q* denotes the sonic flux, j. = 0 for subsonic flow (M < 1,q < q*,p = p*) and 
u = 1 for supersonic flows (M > 1, q > q*, p « p*) (see Figure 6.1.3). The discrete form 


Shock 
Sonic line 





(a) Sonic cell (b) Shock cell 


Figure 6.1.3 Flux upwinding at sonic and shock point transitions. 
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of (6.1.42) becomes 
(рд) а ; = (p4)i.1.; = Wii (pq = pw Jat + Lj 1 ;(pq = p*q^)i; (6.1.43) 


It is similar for other points. Thus, we have 


For M <1 

(pq)i41.; — (pa)i.1.j (6.1.44) 
Еог М > 1 

(рд) а: ) = (64): (6.1.45) 
For M=1 

(pq)i.1.; — (p*q^) (6.1.46) 


Notice that this scheme guarantees that expansion shocks will not occur when 
(Pa) j « (p*q*). 

At a shock transition, we obtain 

(РФ) +1) = (04):+1,; + (ра = p*q^)iij (6.1.47) 


At shock points, the switching ensures that there is only one mesh point in the shock 
region since the corresponding cell is treated as fully supersonic or fully subsonic as 
soon as the shock cell is left. This results in a very sharp shock. 


(e) Over-Relaxation Scheme 
To solve (6.1.22) in the supersonic region, we write 





(1 — M(a 2; — 2401, - 917) + (OPEL, 2401. 971) 20 (6.1.48) 
where 

Ф фо С = Ф") (6.1.49) 
Denoting that 

Ao — QUU – ф" (6.1.50) 
we have 

(M? — 1), ;(oAdi-2,; — 2WAGi-1,; Афу) — (Adi, 41 — 2G; + Ady, j-1) = о Ку, 

(6.1.51) 

or 

(М? — 1)[®Е;18? + (1 — ®)]Аф.у — 82ф.у = ORY (6.1.52) 


where E is the shift operator (Ey¢;,; = $;41,;) and & is the central second difference 
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operator. The equivalent artificial time dependent formulation is 


(м? = оф, + (1 о)ф | 7 6, — = К (6.1.53) 
where 
ф = 20 (6.1.54) 


with t being a fictitious time step and where ¢,,; is backward differenced and R is the 
differential potential equation. 
In (6.1.53), pyy is represented by 


Фу = 3,6"! + (@ — 18,6" (6.1.55) 


but the appropriate procedure in the supersonic region is to march in the flow direction, 
such that qn can be determined only as a function of the new values qn, and er 
determined on the previous columns. This implies that y, should be represented by 
Bret i in the supersonic region. Note that the scheme (6.1.48) satisfies this requirement 
for w = 1. Fora general relaxation procedure, this condition can be satisfied by taking the 
y-derivative terms at the new level n + 1, instead of the intermediate level, introducing 
a factor w in front of the y second difference operator of (6.1 52). 

The analysis using the potential equation has been well established, but important 
physical phenomena such as rotational, nonisentropic, or nonisothermal effects are not 
taken into account in the governing equation. For this reason, the most general approach 
to the analysis of compressible inviscid flows must resort to the Euler equations. This is 
the subject of the next section. 


6.2 EULER EQUATIONS 


Compressible inviscid flows including rotational, nonisentropic, and nonisothermal 
effects require simultaneous solutions of continuity, momentum, and energy equations. 
In this approach, however, specialization for small perturbation or linearization outside 
of transonic flow as done in the potential equation can not be allowed. Thus, the diffi- 
culty encountered in transonic flows with shock discontinuities must be resolved with 
special computational schemes. 

The most basic requirement for the solution of the Euler equations is to assure that 
solution schemes provide an adequate amount of artificial viscosity required for rapid 
convergence toward an exact solution. Furthermore, eigenvalues and compatibility 
relations associated with convection terms are important factors in the resolution of 
shock and expansion waves. 

Solution schemes for the Euler equations may be grouped into three major cate- 
gories: (1) central schemes, (2) first order upwind schemes, and (3) second order upwind 
schemes and essentially nonoscillatory schemes. These schemes are tabulated in Table 
6.2.1 and elaborated in the following subsections. 
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Table 6.2.1 Various Computational Schemes for Euler Equations 


Central Schemes First Order Upwind Schemes 


Second Order Upwind Schemes 





1. Combined Space-Time Integration 

(a) Explicit Schemes 
Lax-Friendrichs - First 

order (1954) 
Lax-Wendroff — Second 
order (1960) 

(b) Two-Step Explicit Schemes 
Richtmyer and Morton (1967) 
MacCormack (1969) 

LeRat and Peyret (1974) 

(c) Implicit Schemes 
MacCormack (1981) 

Casier, Deconinck, Hirsch (1983) 
LeRat (1979, 1983) 
. Separate Space-Time Integration 

(a) Implicit Schemes 
Briley and McDonald (1975) 
Beam and Warming (1976) 

(b) Explicit Schemes (Multistage 

Runge-Kutta) 
Jameson, Schmidt, Turkel (1981) 


1. Flux Vector Splitting 
Courant, Isaacson, and 
Reeves (1952) 
Moretti (1979) 
Steger and Warming (1981) 
VanLeer (1982) 
2. Godunov Methods-Riemann 
Solvers 
(a) Exact Riemann Solvers 
Godunov (1959) — 
First order 
VanLeer (1979) — 
Second order 
Woodward and 
Colella (1984) 
Ben-Artzi and 
Falcovitz (1984) 
(b) Approximate Riemann 
Solvers 
Roe (1981) 
Enquist and 
Osher (1980) 
Osher (1982) 
Harten, Lax, 
Van Leer (1983) 


6.2.1 MATHEMATICAL PROPERTIES OF EULER EQUATIONS 


6.2.1.1 Quasilinearization of Euler Equations 


. Extrapolation 


(a) Variable Extrapolation 
(MUSCL) 
Van Leer (1979) 
(b) Flux Extrapolation 
Van Leer (1979) 


. Explicit TVD Upwind 


VanLeer (1974) 

Harten (1983) 

Osher (1984) 

Osher and Chakravarthy 
(1984) 


. Implicit TVD Upwind 


Yee (1986) 


. Central TVD Implicit or 


Explicit 
Davis (1984) 
Roe (1985) 
Yee (1985) 


. Essentially Nonoscillatory 


Scheme 
Harten and Osher (1987) 


. Flux Corrected Transport 


Boris and Book (1973) 





The Euler equations may be linearized in terms of conservation variables or 
primitive (nonconservation) variables. Consider the conservation form of the Euler 





equations, 
00 | дЕ; dU dU 
— = 0 —-+a—=0 (=1,2,3 
o dn Oe аш G ) 
with 
р ру; дЕ; 
О= | ру |. Е= | риу; рду |, а= 2, 


pE p Evi + pvi 


(6.2.1) 


(6.2.2) 
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For two dimensions, components of the convection Jacobian aj (i — 1,2) are given by 








0 1 0 0 
у – 3)и2 (у – 1)у? 
ss (3— уји =(у= Цу. у=1 
а = 
—uv У и 0 
= 1 
-үиЕ+ (у – 1)и42 yE- 1 5 (м + Зи?) —(у—1)иу yu 
(6.2.3а) 
0 0 1 0 
—uwv у и 0 
— 3)у? — 1) 
а = E zo (y - Du (3 — ү)у y=1 
2 2 
—1 
-үуЕ+ (у = 0%2 —(у—-1)ну ҮЕ-——(@+3?)у yv 
(6.2.36) 


Alternatively, the Euler equations may be written in nonconservation form for isen- 
tropic flow in terms of the primitive variable V as 


ду ду 


— +А;— =0 6.2.4 
ot > Ox; ( ) 
with 
p 
| и 
У = = у (6.2.5) 
У (и? + у?) 
р (y= D(pE-p = ) 
u p 0 0 у 0 р 0 
1 
pa Т > А Tt Г 6.2.6 
1= p , 2. 0 0 y 5 ( 4. ) 
0 0 u O0 p 
0 ра? 0 и 0 0 ра? v 


Introducing a transformation between the conservation and nonconservation 
variables, 


_ 90 


M=— 
ду 


(6.2.7) 
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Or 
1 0 0 0 
0 0 0 — 1 
= = 0 0 
pw - p p 
M= 0 0 |М!=| - 1 
| | = 0 = 0 
q 1 p p 
g Bec yai 
y; 4 yale “fade ga) 
(6.2.8) 
and combining (6.2.1), (6.2.4), and (6.2.7), we obtain 
ду ду 
M— iM =0 6.2. 
ot А OX; ( 2, 
Multiplying (6.2.9) by M^! , we obtain the form given by (6.2.4): 
oV ду 
— +А =0 6.2.10 
ot T OX; ( ) 
with 
A; 2M'lagiM, — a; = MA;M! (6.2.11) 


Note that M represents the transformation matrix between the conservation variables 
U and the primitive variables V. 


6.2.1.2 Eigenvalues and Compatibility Relations 


In order to examine the oscillatory behavior of the equations such as (6.2.4), we write 
V in the form 


Ves wol e EL yellinc (6.2.12) 


Substituting (6.2.12) into (6.2.10) leads to 


(–о + A; к;)У = 0 (6.2.13) 
or 

IK - M] 20 (6.2.14) 
with 


о) = AL, Ајк; =K 
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For one dimension, (6.2.14) becomes 
u— À p 0 
1 
0 u- — |=0 (6.2.15) 
р 
0 pax u—X 
where \j =u, Ag =uU+a, \3 =u —4, constitute eigenvalues. 
Return to (6.2.10) for one-dimensional case and write 
у у у 
L'— -L!ALI--0, with L--— (6.2.16) 
ді дх oW 


where L-! is the matrix which will diagonalize the matrix K — A;x;. Using (6.2.7) 
in (6.2.16) leads to 


aU aU 
LM! — + A—) =0 6.2.17 
(5; т x) ( ) 

Similarly, we may define the variable P in the form 
_ 90 aU 0V 
_ ду aVaW 


so that the diagonalized eigenvalue matrix becomes 


=ML, РТ — рам 


А =1Г®МЇКМЇ,=Р!КР (6.2.18) 


where P~! and P denote the left eigenvector and right eigenvector, respectively. 
Let us now postulate an existence of the characteristic variables W such that 


SW = 1. 18У (6.2.19) 
Substituting (6.2.19) into (6.2.16) yields 

aw + LAL aW = 
at д 


x 


0 (6.2.20) 


which is known as the compatibility equation. 
The characteristic variables are also related by 


3W=P'8U, or S8U=PSW (6.2.21) 


Thus, the relations between the three sets of variables (Equations 6.2.7, 6.2.19, and 
6.2.21) may be summarized as shown in Figure 6.2.1. 


Figure 6.2.1 Relation between conservation variable U, primitive 
variable V, and characteristic variables W. 
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6.2.1.3 Characteristic Variables 


The existence of characteristic variables postulated in (6.2.19) and (6.2.21) may now be 
examined for one-dimensional flow. 
For the eigenvalues determined from (6.2.15), the three left eigenvectors of K are 


given by 

Q 

a 0 —— 

2 

qO B 
121-10 Вв — (6.2.22) 

ра 

£9 н 

08 — 

pa 


where a, B, ô are the three normalization coefficients for the eigenvalues, М = им = 
u +a, ñ = u — a. With a = В = 6 = 1, the diagonalization matrices are 








1 
1 0 -5 1 P == 
a 2a 2a 
1 
L'—-|01 — |, L-2|0 l | (6.2.23) 
ра 2 2 
=]. а а 
бї — o E -F 
pa 2 2 
where L~! and L denote left and right eigenvector of K, respectively. 
Similarly, transformation matrices P7! and P can be derived. 
у – 1 и2 w == 
1- —— —1)- — 
2 а? (у 2 a? 
—1 1 1 —(ү—1 
Pi-L'!M!- (2 “2 ua) [a — (y — 1)u] oe) 
2 pa pa pa 
у= а 1 1 -0-1 
|5 5 pum —1 uni dm, 
( z" +ua) aco ји] ы 
(6.2.24а) 
р р 
1 we a 
2a 2a 
p p 
P-ML-|" эби * 9) —5-(и — а) (6.2.24b) 
wp (wv one а? р Ги? 4 a? 
— i-cua ua 
2 2a\2 y-1 2a\ 2 y-1 
where P~! and P denote left and right eigenvectors of a;, respectively. 
Rewriting (6.2.16) in one dimension, 
у ду 
L'— -LlALL'!— =0 (6.2.25a) 
ot Ox 
or 
у у 
L!— + АГ: — =0 (6.2.25b) 


ot Ox 
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where 


A= u+a (6.2.26) 


Expanding (6.2.25b) results in the continuity and momentum equations written in the 
form 


др 1 др др и др 





аа 6 0 6.2.27 
д1 а? ді Ы "х a2 Ox ( y 
ди 1 др ди 1 др 

а — 4——-— e 6.2.27b 
Ot раді кожа (8+3. за) ( 19) 
д 1a д 1a 

н P ou-a Z Eje (6.2.27) 
Ot раді Ox  paox 


which are known as compatibility equations. It follows from (6.2.19) or (6.2.27), by 
introducing an arbitrary variation ô, that 


1 
a 
1 

8W, 28u-- —8p 20 (6.2.28b) 
pa 
1 

SW = õu — —õp = 0 (6.2.28c) 
pa 


and subsequently from (6.2.20) or (6.2.28) that 


Wi u 9 Wi 
97 We | + u+a T W | =0 (6.2.29) 
WA u—a Wa 


If the characteristic variables Wi, W2, W3 remain constant, they are known as 
Riemann variables, Riemann invariants, or Riemann solution, defined as follows: 


d mE ; 
Wi=p- f T = constant along the Co characteristic, stream line 
a 
dp у 
W =u+ | — -— constant along the C, characteristic 
pa 
dp " 
W: =u — | — -— constant along the C. characteristic 
pa 


These characteristic lines are schematically shown in Figure 6.2.2, and propagation of 
flow lines associated with characteristic lines are shown in Figure 6.2.3. 
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C- 
Co 
С 
x 
Figure 6.2.2 Characteristic lines for one-dimensional flow. 
For isentropic flow it can be shown that 
w = (6.2.30a) 
рҮ 
2а 
У =и+ = J, (6.2.30b) 
y-1 
2a 
Wi-cu- = /_ (6.2.30с) 
y-1 
Or 
y-1 
а = — V+ = J_) (6.2.31a) 
1 
и = 2 +Ј–) (6.2.31b) 


If the values of J, and J_ are known at a given point in the x-+ plane , then (6.2.31a,b) 
immediately give the local values of u and a at that point. 

The propagation of flow lines associated with characteristic lines as related to 
expansion wave and shock waves are shown in Figure 6.2.3. The number of bound- 
ary conditions to be specified at inflow and outflow boundaries is determined by the 
eigenvalue spectrum of the Jacobian matrices (6.2.6) in terms of the primitive variables 
associated with the normal to the boundaries. Details for boundary conditions will be 
presented in Section 6.7. 


6.2.2 CENTRAL SCHEMES WITH COMBINED SPACE-TIME DISCRETIZATION 


Central finite differences may be formulated using combined space-time discretization 
(often known as Lax-Wendroff scheme). An alternative is to use independent space- 
time discretization which is discussed in Section 6.2.3. In this section, we shall examine 
the combined space-time discretization schemes. 


'ennuenb 4^og jo uonegedoiq  e'z'9 eJnDij 





I+ 1 I+ 1 
т< [| Ги [< [| 
1 1 1 1 1 1 1 1 
o> n> ttn Hn <o c'n I eg zn ns ns 9 
oruosqns 21005081] опозив отйо$ләйп$ 
+ 
2 79 9 
+9 72 
72 
Hn ln 
ALM 2045 
1 1 1, 1 1, 1 1, 1 
0» ns n ns goin tn sos in ns ns 


DH > n 


Әлем 
uorsuedxq 
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6.2.2.1  Lax-Friedrichs First Order Scheme 
Consider the two-dimensional system of Euler equations in the form 


ðU of 0g 
== ыы = = (у 6.2.32 
ot m дх и: ду ( ) 


This may be discretized by forward differencing U in time and central differencing f and 
g in space. 





1 Tx T 
Ui = д! ај К © + Ору +U; ja) 2 (Г, fia) 2 (81,1 27) 
(6.2.33) 
with 
At At 
тр, ту = — (6.2.34) 
Ах Ay 


It can be shown that the von Neumann analysis leads to the stability condition, 
1 
2.4.72 
ЈЕЛЕ 5 (6.2.35) 
ог 


1 
T2(u 4- ay + T2(v +a’ < 2 (6.2.36) 


where J, and J, represent a circle with the radius equal to ne ; 


6.2.2.2 Lax-Wendroff Second Order Scheme 


We rewrite (6.2.32) in the form 
nal n At? 3 
ОР = U” + AtU, + Eu -- O(At?) (6.2.37) 


and combining (6.2.33) and (6.2.37), we obtain the one-step algorithm, 
2 2 
nl n S en Sg Tx Ty 

U; ; = Юру — тубе, = Тубуву , + > (ai j&fi,;) + 5 S(bi.j3gi.;) 


туту 





+ 2 [5, (а; ;8у у) + 8, (b; ;&,f;, ;)] (6.2.38) 
where 
= 1 = 1 
Oxf; | = jin — fi-1,;), буру = 5081.1 — gi,j-1) (6.2.39) 
&f;—fuii;-fiaj; — 5y8i,7 = Bi j41 Вл (6.2.40) 
etc. 


Determination of Jacobians in (6.2.38) is cumbersome. To avoid this, it is preferable 
to employ a two-step scheme [Lerat and Peyret, 1974]. 
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Step 1 
nti 1 n n n n 

Пу = gU + 05) О а + 07) 1) 

Тх T n 

> aj tay) uu EU (6.2.41) 
Step 2 

: га d +1 m 

ut eut cs (I n) n (e at) (6242) 


The stability condition is shown to be, for Ax — Ay 


АКы ke 1 
Á a na, 
Ax. 72 


The following two-step scheme was introduced by MacCormack and Paullay [1972]: 


U; j = Ое (£1; B f) m (& + = gi) (6.2.43) 

0; = Ur; — T. (Ej = Ё—1,)) = 7,(8; ; = 8:31) (6.2.44) 
1 — = 

Ur - 500; $ U;,;) (6.2.45) 


The corresponding stability condition is 


[XCA)| max i NB max] (6.2.46) 


At < 
| Ах Ay 
Or 
1 AXAy 


ds (1ш + а)/Ах + (Iv] - a)/ Ay = |u| Ay + |v|Ax + a/(Ax)? + (Ay)? 


(6.2.47) 





6.2.2.3 Lax-Wendroff Method with Artificial Viscosity 


The Lax-Wendroff approaches with three-point central schemes lead to oscillations 
around sharp discontinuities. For one dimension, 


pre = о; = —т (t. — f. :) (6.2.48) 


к=? 
where f; +1 and f;_1, called the numerical flux, are equal at steady state 


fiif; 7 











ба = 2 = 701+} (641 = f;) (6.2.49a) 
fi+fi-1 T 
fia = 2 = 521-100 = 1) (6.2.496) 
Now with the artificial viscosity added to (6.2.49), we write 
fi +f; 1 
fii — К > _ 274} (fiii — £) + D; (Ui41 — U;) (6.2.50) 
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where D is any positive function of U;,; — U; which vanishes at least linearly with 
Uii — Ui. 
Substituting (6.2.50) into (6.2.48) leads to 


= Ё i 


p E о; = –т (Е. itus 


1 
2 


+ LN = 0;) – D; :(U; — 01) 


where it is seen that the artificial viscosity terms are those discretized as 


д 
Ах— (р) 
Ox Ox 


Hence, the addition of an artificial viscosity term can be seen as 


aU 
f(4) — f— AxD— 
Ox 


Or 


AV LW 
p = fs "e Dj, i (Uii — Ui) 


6.2.2.4 Explicit MacCormack Method 


Let us consider a quasi-one-dimensional problem such as occurs in a nozzle with a 
variable cross-sectional area S. 
950 05Е dS 


with 
p pu 0 
U-|pu|, Е=| рий+р |, B=| p 
pE (РЕ + рји 0 


An explicit MacCormack predictor-corrector scheme is formulated as follows: 








Predictor 
80% – 807 SF?,, — SF? dS 
: : 1 : B’ =0 6.2.52 
At т Ах ах | ' ( ) 
or 
* п At n п 45 n 
SU; 2 SU; — Ad ha Е") + CIE 4 Dj(U) (6.2.53) 


where the artificial viscosity term D; may be given by 
D,(U) = ol э = АЖИ? ФОР Ан SU? 5) (6.2.54) 


with 0 € w < 2, At = CAx/u + a. 
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Corrector 
1 At dS 
sum! = ;|su SU - PLCSE - SEL) a(S ) B: «no (62.55) 


Numerical applications for this case are demonstrated in Section 6.8.1. 


6.2.3 CENTRAL SCHEMES WITH INDEPENDENT SPACE-TIME DISCRETIZATION 


Instead of using combined space-time discretization, we may employ independent time 
discretization while maintaining central differences for space [Briley and McDonald, 
1975; Beam and Warming, 1976, 1978]. We begin with the general form 


dUi; | l[fiüi;—fij + Zi, j+1 — 8i, j-1 
Ax Ay 





dt 2 


where various finite difference schemes of the time derivative term may be applied. The 
two level time integration of (6.2.51) leads to 


| до друг fof ag\" 
1 c £)AU"* — £AU" — Агд – |— += 
јој i cs) siot) 
with € > —1/2, 6 > 1/2(& + 1) for linear stability. 


The two-level integration scheme takes the form 


f п+1 f 9 n 
: +3) = =-м(у 4 a) + ЕДО" 
Ox ду 


(1-- £)AU*H + e 
ox ду 


or 


д a of дал" 
ax ty дх dy 


Introducing a central discretization, we obtain 
[4 + Е) + 6(тубга + тубуђ)ЈА ОДЕ! = —т,6,10 + тубувр + БАЈЕ, (6.2.56) 


or 


(1 - £)AU7T! QR (ara, А0, у – а, АО а, 


2A 
+0 эл; Фе AU; j41 — bi j-1 AU; ji)" 





В рт рт. 
1+1, ј 1—1, ј i,j+1 i,j—1 n 
= t AU", 6.2.57 
( 2Ах т 2^y ) Шо ( ) 
and with an ADI factorization, for £ = 0 
(1 + 07,8,)(1 07,9, b") AU; ; = -(r&.fr ; + 7,9,g; ;) (6.2.58a) 
(1 4- 07,8,b") AU?! — AU; ; (6.2.58b) 


Notice that each step is a tridiagonal system along the x lines for AU and along the y 
lines for AU", 
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6.2.4 FIRST ORDER UPWIND SCHEMES 


In general, the central schemes tend to provide excessive damping with shock discon- 
tinuities not well resolveld. To compensate for this trend, first order upwind schemes 
can be used. However, overshoots and undershoots may occur at discontinuities. A 
remedy for this difficulty can be provided by low- or high-resolution second order up- 
wind schemes. In this section, we discuss the first order upwind schemes, followed by the 
second order upwind schemes in Section 6.2.5. High-resolution second order upwind 
schemes will be discussed in Section 6.2.6. The first order upwind schemes are divided 
into two groups: flux vector splitting schemes and Godunov schemes. These and other 
topics are presented below. 


6.241 Flux Vector Splitting Method 


The basic strategy here is to split the flux and eigenvalues into positive and negative 
components and apply the one-dimensional splitting to each flux component separately 
according to the sign of the associated eigenvalues. This method is known as the flux 
vector splitting method. 

Consider the two-dimensional flow in the form 

LN EL. = 0 (6.2.59a) 

ot дх ду 


Or 
90 90 dU 
A В— = 


— — 0 (6.2.59b) 
ді дх ду 


with the convection Jacobians A and B as related by diagonalized eigenvalue matrices, 


и 


МР АРрр= (6.2.60а) 


и+а 
u—a 


Аз = P} 'BP, = (6.2.60b) 


у+а 
v—a 
For the one-dimensional problem, we have 


f'—f, f —0 forsupersonic flow 





f'=0, f =f for subsonic flow 


and 
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with 
At =P A}P', A` = PAP’ 


and similarly for B. The split fluxes are defined by 

















f —AU g —-B'U 


The general eigenvalue matrix may written as given by Steger and Warming [1980] 








M 
des № (6.2.61) 
Аз 
Ма 
which will allow the split flux components to be written as follows: 
Tl 
p qu + а(№ — À3) 
? = =— ту (6.2.62a) 
2y u? + v? 2 ~ + A3 
n + ши — A) -F a*———— 
ү = 1 
n 
qu 
g= E" ту + а(№ — Аз) (6.2.62b) 
У 2 2 Х X 
Er + va(A2 — \з) + pat 
y—1 
with 
n= 2(y — 1) t Xo + № 
Rewriting (6.2.59a) in a discrete form for a variable cross section S(x): 
At At 
п+1 n Lo * __рж = ж _ о“ 
О ы ы) ду (ба Жа) о 
with 
T = fu; ка fj, E ji m gi л + g; (6.2.64) 


For quasi-one-dimensional problems such as a nozzle with variable cross-section 
area considered in (6.2.51), the solution procedure using the flux vector splitting is 
presented below. 


950 95Е dS 
—— + - =B=0 (6.2.65) 


Linearizing the above, 


n 


дЕ 
FU = F” + 
ot 





At =F" + oF AU = Е" рало 
= a = 


9B" 9B" 
В" = В" + T At = B” + 3p ^U = B” +bAU 
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where 
Е =ри= (5 
ннн) төө) 
m = у 
ЕР= (РЕ + рји= E -(y- D 


The flux vector F can be split into subvectors such that each is associated with either 
positive or negative eigenvalues of a. 


а = а? +а = PAP! + PAP! 
u 0 0 00 0 


A=At+A =|0 и+а 0|+|0 0 0 
0 0 0 0 0 и-а 


Ft=atU, F =a U, a^ —PA*P!, a —PA F^! 


For M < 1(u <a) 

и> 0 
и+а > 0 at=0, a =a 
и–а<0 


For M > 1 (u >a) 


и> 0 
uta>O}, a’ =a, a =0 
u—a-0 


The above criteria require that backward differencing (upwinding) be used for terms 
associated with positive eigenvalues, whereas forward differencing should be used for 
terms involved in negative eigenvalues. Furthermore, the number of boundary condi- 
tions to apply are also dictated by the eigenvalues, compatibility relations, and charac- 
teristic variables as discussed in Sections 6.2.1 and 6.7. 

In order to write the finite difference equations, we return to the governing equa- 
tion (6.2.65) and obtain the discretized form 


AU 9 oF dS ов 


In terms of the Jacobians, 
AU д dS 
— + —(SaAU) — —(bAU) = ——— + —B 
P + эт за U) pU U) т + 


Or 


д dS 95Е dS 
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Introducing the flux vector splitting, we write 
д dS д dS 
SI + At} —(Sa* 4- $a ) - —b|( AU — —At| —(SF* - SF ) - —B 
дх ах дх dx 


A backward (upwind) differencing is used for at and F* as follows: 


At dS 
-— + -— € 
[ss ~ у (ај – За, 1) + (5а 1 – 5а;)] – ль AU 
At dS 
— + + - - : 
= TF LOSE; = SE; |) +Е(5Е — SE; )| + At B; 
The above results may be rearranged in the form: 
«АП; + BAU; + yAUj-1 =6 (6.2.66) 
where 
At = 
a— AD 5a 
At is z dS 
At 
y= EEVIELHE 
At _ = dS 
ð= ee ЕУ — 5 Еј + 5/18 — SjF; ) + B. p 


with 
AU = U™! — U” 


Here it is seen that for supersonic flow, a^ — 0, making the scheme upwinded with the 
diagonal term B being maximum. For subsonic flow, the diagonal term f is still large 
with the eigenvalue A~ or a~ being negative. The scheme provides a stable solution. A 
numerical example for this problem is demonstrated in Section 6.8.1. 

The flux vector splitting has been applied to many first and second order upwind 
schemes such as in MUSCL (monotone upstream centered schemes for conservation 
laws) and TVD (total variation diminishing). For example, in the construction of the 
second order schemes, MUSCL approach has been used to extrapolate the primitive 
variables to the cell interface rather than the fluxes. Similar approaches and various 
other versions of flux vector splitting were used for TVD. These and other topics on the 
flux vector splitting will be discussed in Section 6.2.5. 


6.2.4.2 Godunov Methods 


The basic idea of a Godunov scheme is to use the finite volume structure of spatial 
discretization (Figure 6.2.4a) and a piecewise constant distribution of the variable u 
with the shock discontinuities occurring at each cell interface in order to obtain the 
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Erroneous solution 


Sonic transition —» but 
(270 У Harten and Hyman 


correction for expansion 


(i) Compression shock (ii) Expansion wave 


(c) 
Figure 6.2.4 Control volume and piecewise constant distribution of u. (a) Control volume for Godunov 
method. (b) Piecewise constant distribution of u at t — n At. (c) Compression shock and expansion wave. 


exact Riemann solution (Figure 6.2.4b). Here, the dependent variable u may be written 
as 
n+1 n At 
U =u = alf Ui) – Р(ш-12)] (6.2.67а) 
with the value of u over the volume element given by the average value u;, 


1 x+Ax/2 
u(x, t) dx 


и; = — 
Ax Jx—Ax/2 


and the flux time-averaged at the control volume surface: 


1 t+At 
= — dt 
= = | f 


As an exact Riemann solution, we note that (6.2.67a) can be reduced to 





At 

utt! = u? — pr — и! ||] гга> 0 (6.2.67b) 
x 
At 

и = ц Ata – "| fora <0 (6.2.67c) 
x 


with |@max|At/Ax < 1/2 for stability. This is because the wave can travel at almost half 
the cell. 

Godunov’s idea has been extended for improvements by various investigators 
including Roe [1981] and Enquist and Osher [1980] among others. One of the most 
widely used schemes is the Roe’s approximate Riemann solver. This scheme is described 
below. 
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Roe's Approximate Riemann Solver 
The original Godunov scheme (6.2.67) may be approximated by splitting the Jacobian 
a into positive and negative components as 
— g+ - — gt - 
0j—1/2 = dj 45) — 04.17» 0i41/2 — jy) — 4141/2 
For a > 0, the upwinding scheme is given by 
At 
+1 
и = – ле = fi-i) 
with the flux terms split in terms of positive and negative Jacobians, 


fiia — fi-1 — à; 4i — ui-1) 


(6.2.68a,b) 
i= fiip = а (и — uj) 
Subtracting (6.2.68b) from (6.2.68a) leads to 
it fi 1 = 
fian = 1122 = 5181-12100 = ш-1) = }® 1р (6.2.69а) 


with the symbol * representing the first order upwind numerical flux at i — 1/2. 


Similarly, for a < 0, the upwinding scheme is written as 
At 
1 
uj =u} — Ay itt -= fi) 
with 


fixi — fi — aj y Quia — ui) 





fixi — fiin = аў oi = ш) 
from which we obtain 


йы + 1 * 
fiia — m m – 5 aiia = ui) = fia (6.2.69b) 
with * denoting the first order upwind numerical flux at i + 1/2. 
Unfortunately, the scheme given by (6.2.68b) above does not recognize the possible 
occurrence of expansion wave at a sonic transition identified by 


| mU P 
lai.1/2| — 41 — Grip =9 


at which the scheme computes as a shock discontinuity that represents a nonphysical 
behavior, violating the entropy condition. A remedy for this situation can be found in 
Harten and Hyman [1983] in which the following modification is made to (6.2.69b): 


[аг+1/2] for laj412| = € 
€ for [4:412] <£’ 


đi+1 — Gi 


= 0 
£ max (o. 2 








) (6.2.70) 


|4:+1/2] = | 





Note that for expansion we have € = (uj41 — u;)/2 and this requires a modification. On 
the other hand, for compression (e = 0), no modification is needed. This accommodation 
will allow a correct expansion wave to develop instead of the nonphysical discontinuity 
as shown in Figure 6.2.4c(ii). 
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The expressions given by (6.2.69a,b) can be substituted into (6.2.67a) in the form of 
finite volume discretization. This process can easily be formulated in terms of diagonal- 
ized Jacobians with eigenvalues and eignevectors for multidimensional Euler equations 
as shown in Section 6.2.1. Thus, the first order upwind scheme for the solution of Euler 
equations is of the form: 


At | 
ur = и — e PHA ES fal (6.2.71) 


with the numerical fluxes determined from (6.2.69a,b). 


6.2.5 SECOND ORDER UPWIND SCHEMES WITH LOW RESOLUTION 


There are two approaches for the second order upwind schemes with low resolution: 
(1) variable extrapolation and (2) flux extrapolation. In each of these approaches, an 
additional predictor step may or may not be included. In these schemes it is intended 
that the second order upwind approaches lead to greater accuracy. 


(1) Variable Extrapolation - MUSCL Approach 

In this approach, known as Monotone Upstream-Centered Schemes for Conserva- 
tion Laws (MUSCL) [Van Leer, 1979], the variables are extrapolated instead of the flux 
terms. 


= (шц) (б) зы (б – 05.) (62272) 


with ** representing the second order scheme and 


ue 


1 
Ur 


= U; + FIO- 190 — Ur) (1-0 0) 





1 
Ui, = Он 410 + к)(О; — Ui) t (1 7 kX)(Ui;2 — Ui.1)] 


i4 


where the superscripts L and R refer to the left and right sides at the considered bound- 
ату апа к denotes a weight (k = —1, 0, 1) leading to various extrapolation schemes 
Figure 6.2.5a,b). 

The final solution is obtained as 


jy = 0" —т (t, = E) (6.2.73) 


Second order upwind schemes in space and time are obtained with an additional 
predictor step 


е! 
Ur, =U; + 4[(. — X)(U; - Uii) (1c (Ui – 0) (6.2.74) 
Ti n At * * 

U, =U; - ( ыз = ,) (6.2.75a) 

ж а 1 
Ut. = а – 11 + к (Ода – 0) + (1 — к(Оа2 — Ui41)] (6.2.75b) 
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i-l 1-12 і i+1/2 1+1 i+3/2 1+2 х 


(b) 
Figure 6.2.5 Variable extrapolation. (a) Piecewise linear representation 
within cells. (b) Linear one-sided extrapolation of interface values for 
к=—1. 


with * indicating the first order approximation. Thus, (6.2.72) may be replaced by 


exo cb dod «(iR R* г 
t5 = 5 [r (U4) +r (05) — lal (Uy - Uy) 
Finally, we obtain 
п+1 п ro Prk 
UH IU -. irs ep) (62.76) 
This is one of the most widely used schemes for capturing discontinuities in capturing 
shock discontinuities in compressible flows. 


(2) Flux Extrapolation Approach 

In the previous approach, the state variables are directly extrapolated to the cell 
interfaces. The fluxes at the cell boundaries are then calculated from these values. In 
the flux extrapolation approach, the fluxes in the cell are directly extrapolated to the 
boundaries. 

The extrapolation formulas for the fluxes are the same as the formulas applied to 
the variables. A general backward extrapolation of the positive flux is given by 

eh aft + : la =K (6 E ) +(1+к) (t. = ба) (6.2.77а) 


1 
i 2 
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whereas a forward extrapolation is applied to the negative part of the flux, 


ке = | la + к) (ба E fi) ЕЯ) (t. = м) (6.2.77) 


Thus, the second order upwind scheme based on flux extrapolation becomes 


f 


1 = 
1+3 


+b -f 
Ei + i (6.2.78) 
Similarly, as in the variable extrapolation, we obtain the second order accuracy in 
time by adding a first integration step over At/2 with the associated first order scheme 


(6.2.74). Defining 





f 


i-i 


= f*(U;, Оља) (6.2.79) 
we obtain the numerical flux as 


=== == Sn) : (1+ к) : 
=] z (6-84) n (tactu) 














it 2 
Пак) е (1—к) . 
Al 2 (f ~ £3) t— (t. = ба) (6.2.80) 
Finally, 
unt = Ur (e - E) (62.81) 


Unfortunately, the above schemes have had some difficulty; they are unable to con- 
trol overshoots and undershoots at shock discontinuities. A remedy is found in second 
order upwind schemes with high resolution, discussed in the following subsection. 


6.2.6 SECOND ORDER UPWIND SCHEMES WITH HIGH RESOLUTION (TVD SCHEMES) 


The most important development in computational fluid dynamics may be the second 
order upwind schemes with high resolution, known as the total variation diminishing 
(TVD) schemes, pioneered by Godunov [1959], VanLeer [1973, 1979], Harten and Lax 
[1981], Harten [1983, 1984], Osher [1984], Osher and Chakravarthy [1984] as reviewed 
by Hirsch [1990], which are based on the following physical properties: 


* Entropy condition — A decrease of entropy associated with expansion shocks must 
not be admitted. 

* Monotonicity condition — This condition must be enforced to prevent oscillatory 
behavior in the numerical scheme. 

e Total Variation Diminishing (TVD) — The total variation of any physically admis- 
sible solution must not be allowed to increase in time. 


In general, undesirable gradients, undershoots, overshoots which may occur in sec- 
ond order upwind schemes with low resolution may be controlled by providing non- 
linear corrections, called limiters, which satisfy the above properties: entropy condition, 
monotonicity condition, and total variation diminishing. 
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(1) Definition of High Resolution Schemes 

(a) Entropy Condition. The solution of the Euler equations may contain discontinu- 
ities of variable gradients involving an entropy increase (or compression shocks) and, 
unfortunately, an unrealistic entropy decrease (or expansion shocks) which violate the 
second law of thermodynamics. In order to eliminate such undesirable (numerically 
generated) entropy decrease or expansion shocks, we must guarantee that 


ак<а са; (6.2.82) 


where a is the speed of propagation of the discontinuity satisfying the Rankine- 
Hugoniot relations and 


Ddr „ihi 
T du’? таи 
with R and L being the right and left sides of the discontinuity. The requirement (6.2.82) 
is schematically shown in Figure 6.2.6, implying that ar and a; must intersect along the 


surface of discontinuity, resulting in a compression shock. In terms of eigenvalues, the 
entropy condition is given by 


ак (6.2.83) 


№(Ок) <а < МО) (6.2.84) 


Another treatment of the entropy condition may be given by the smooth and positive 
entropy function S(u;) such that 


028 
ди;ди; 





(6.2.85) 


as proposed by Lax [1973]. This is equivalent to the existence of a system of equations 
with an artificial viscosity v such that 
U, + aU, = vu, (6.2.86) 


the solution of which confirms the entropy condition given by (6.2.85) in the limit as the 






Surface of 
discontinuity 


ар<а са; 


Figure 6.2.6 Intersection of two characteristics ay and ap leading 
to compression shock discontinuity. 
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artificial viscosity vanishes. In general, however, the satisfaction of entropy conditions 
alone may lead to oscillatory motions (overshoots and undershoots) along the discon- 
tinuities. Remedies can be found in the concepts of monotonicity and total variation 
diminishing, which are described below. 


(b) Monotonicity Condition. A monotonicity condition refers to the nonoscillatory be- 
havior of the numerical solution. Consider the solution of Euler equation to be in the 
form 


и = Н(и ae ee EY (6.2.87) 
This scheme is monotone if H is a monotonically increasing function such that 


oH 
Ju, -t Ui—k+1; -=--> ш) = 0 (6.2.88) 
1 


foralli— k< j <i+k, with 





+1 _ 7 
и" = и? —т ( - = 1) (6.2.89) 
fia pede A pag ong Eg) (6.2.90) 
The condition for monotonicity is given by 
af as 
“2 59 2 <9 (6.2.91) 
диг къл дик 


This represents a severe limitation, resulting in a scheme that is too diffusive. A 
compromise is the total variation diminishing concept, described next. 


(c) Total Variation Diminishing (TVD) Schemes. ^s we have seen that the satisfaction of 
entropy and monotonicity conditions may still be restricted with oscillatory motions 
and excessive damping, respectively, our air now is to look to the concept of total 
variation diminishing to resolve these problems. To this end, we define the total variation 
[Lax, 1973] as 


ту = | 


A numerical scheme is said to be total variation diminishing (TVD) if 


па Ра (6.2.92) 
X 








TV(u”*!) < TV(u”) (6.2.93) 


Let us consider the semi-discretized system 








dui 1 ü x 
dt E ilo fs) (6.2.94) 
or 
du; 1 
Pe [б + 
dt ^x (NL = Ct Bu, 4) (6.2.95) 
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with 
C; убица = fia -fi- ар (шз — ui) (6.2.96a) 
Ch би = fi — fë a = at (ui — uia) (6.2.96b) 
FS n^ =5 
апа 
а Of 
bce fuz a = 
"4t маш зар 9 (62.97) 








To compare the results above with the central scheme, we consider 
1 1— 
Ја = 5h + fist) — 2 Па бина (6.2.98) 


where D denotes the numerical viscosity coefficient. Combining (6.2.96) and (6.2.98), 
we obtain the wave speeds Сал апа Ci; in the form 
2 2 











i 1 == 
Cii 7 5604 - D) (6.2.99) 
1 = 
Ch = z (i; + Ба) (6.2.100) 


from which the numerical viscosity coefficient becomes 


Di = C}, -C 


‚= Сз — Сз (6.2.101) 


Thus the viscosity is expected to be proportional to the difference between the positive 
and negative wave speeds. 
It follows from (6.2.101) that the semi-discrete system (6.2.95) is TVD if and only if 


C120 and C}, <0 (6.2.102) 
1 2 


+ = i 


Once again from (6.2.95) we obtain, using the sign function s; , 1 = sign(8u; - 1 ), 


а а 1 2 
(туи) = Уз (ин ш) = Dosing [607 7 0498 
B OTELE + с} òm | 

1 
л 

1 

The TVD condition requires that the right-hand side of (6.2.103) be nonpositive to 
ensure (6.2.102). This condition is satisfied for 8u; 41 = Land 8u,,3 = 8u;_1 = 0. Thus, 


from (6.2.95) with an explicit Euler method 
At n 
1 n = = 
uf? = uf — (C; ss + Còu) (6.2.104) 


with the CFL-like condition 
+ — 
T (Cs = Cx) <1 (6.2.105) 





(C... — Chi) — Са + за Су oui (6.2.103) 


ын 
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Integrating (6.2.95) and (6.2.103) and combining the results, together with (6.2.102), 
we obtain [Harten, 1983], 


TV(u"*) « У [п =4(C"= С): ёи, | = TC d [Bee | + TCh [би з | 


i 











ex |би; 1| = TVu”) (6.2.106) 
This is the basic requirement for the total variation diminishing. 
Note that the second order upwind scheme (6.2.77a,b) with k = —1 can be written 
as 
dui 1 1 _ = E 
ar = ET AE + ft) znz S TAI fu») 
= 8 за шл) - Qua in] o ge Baa ш) о ш) 
= эда uj — Uj-1 Uuj_-1 — Uj—2 FAX Uj+1 — Uj Uj+2 — Uj+1 


(6.2.107) 


in which oscillations along discontinuities may still prevail. In what follows, we shall dis- 
cuss the TVD schemes with limiters to achieve accuracy and stability based on (6.2.107). 


(2) TVD Schemes with Limiters 

The TVD scheme described above may have over- and under-shoots which can 
be treated with the concept of limiters [Roe, 1984; Sweby, 1984]. To this end, rewrite 
(6.2.107) in the form, 











dui at 1 1 
gue С =U) + 5 (ui m g Uia = n) 
а“ 1 1 
Ax (uia uj) + 5 ia uj) > (иә ин) (6.2.108) 


Here, the variations in the second and third terms within the square brackets will be 
limited as follows: 


du; at 1 1 
PT I С = tai) 5 V Qu =i) = 3. s uii — 2] 





Ах 1—7 


1 
2 i? (ui42 = 21 (6.2.109) 


a 1 
I [б — uj) + 2 Vua Qoa = ui) — 2 


AX 


Now the TVD conditions are obtained by rewriting (6.2.109) in the form similar to 
(6.2.95), 








ди; а“ I 1 Vi.s 
= 1+ —wt 2 | (uj — uj 
di gio oe, |) 
oar) 
a 1 = 1 " 
ne 1+ 24i I; : (uia = ui) (6.2.110) 
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with 
+ Ui+2 — Uil — и; — и; 1 
r; =, m S M a 
2 Uil — Ui 2 Ui+1 — Ui 
+ Ui+1 — Ui = Ші] = Шэ 
Fa m —————, roa qur enm eee 
cum Aces (62.111) 
+ uj — Uj-1 = uj_2 — Mj-3 4. 
Ка ——————, куш = _—— 
#72 щш — Ui-2 3 Uj_-4 = що 
– Ui+3 — Ui+2 _ иал = Ш 
Роа m ————, Ер = — 
UO Wa шч H? ио = шт 
Ж шш d + — _ = = 
a (hy ria) eet = (ra r4) (6.2.112) 
Thus, the TVD conditions are 
+ 
== 1 dis 1 ins 
discs ua e xL (6.2.1132) 
2 1-5 2 7: 3 
1—3 
= Е 1 Sad 
walt aap, =" (6.2.113b) 
2 42 277, 
1+5 


It is interesting to note that the basic Godunov's scheme (6.2.67b) is recovered for 
Wt = WU = 1. With more restricted definitions for the limiter, 
wt = У (77), qt. = v (rti) 
2 


1 
i-5 i-5 1—5 1—5 


ы Maps! a) 


the TVD conditions (6.2.113a,b) may be written in the form [Roe, 1984, 1985; Swevy, 
1984] as 


(6.2.114) 


"a _w (rti) «2 (6.2.1152) 
v(ra) -y е ,) <2 (6.2.115b) 


[Sp 


which may be generalized in the following form for all values of r and s: 


у 
Ar) = (s) x2 (6.2.116) 
r 
with the following constraints: 
V(r)z0 forrz0 (6.2.1172) 
W(r)=0 forr <0 (6.2.117b) 


where (6.2.117b) is designed to avoid nonmonotone behavior. Thus, the sufficient 
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condition becomes 
0 « w(r) x2r (6.2.118) 


Let us examine the above condition with another scheme such as the explicit second 
order Warming and Beam scheme: 


ur — uj — —o(ui — uii). — zü — o)(u; — 2ui4 t ui-2)" (6.2.119) 
which may be rewritten as 
utt! = u? о(и = ш)" – =a —g)&- С [m i] (u; — uii (6.2.120) 
2 


Using the conditions (6.2.107) and (6.2.120), we obtain 


1 LV (rt) 
0<тС},=о]1+5(1-о) v (rt) - ;——- <1 (6.2.121a) 
i3 


1—5 


C12 =9 (6.2.121b) 


This requires, for arbitrary values of r and s, 


an — W(s) < c (6.2.1222) 
and 
V(s) — = < = (6.2.122b) 


Combining (6.2.118) and (6.2.122), the second order upwind scheme is TVD for 
0 x w(r) x min(2r, 2) (6.2.123) 


with Y = 1 for the Warming and Beam Scheme and W(r) =r for the Lax-Wendroff 
scheme. 
Various limiters for second order schemes are summarized below: 


(a) TVD regions for Y(r) in general 





(b) Van Leer’s limiter Y = an (6.2.124) 
1+7 
(с) Minimum modulus (minmod) v(r) — пика) eil A (6.2.125a) 
0 ifr <0 
x if|x| «|y, xy»0 
тіптоа(х, у) = 1y if|x| 2» ]yl, xy>0 (6.2.125b) 
0 ifxy «0 
(d) Roe's Superbee limiter Y(r) = max[0, min(2r, 1), min(r, 2)] (6.2.126) 
(e) General B-limiters v — max[0, min(Br, 1), min(r, B)], 1 x 8 x 2 (6.2.127) 


(£) Chakravarthy and Osher limiter V(r)— max[0, min(r, B)], 1 B x2 (6.2.128) 


6.2 EULER EQUATIONS 


In these limiters, we observe the following features: 


(i) Forr « 1or 
Ш+1 — Uj Uj — Uj-1 
ann р <= JAE 
Ax Ax 


Then set Y(r) =r and the contribution и” — u7 , to u; 
smaller quantity (u7 a= ur). 


*! is replaced by the 


(ii) Ifr > 1, the contribution (u; — uj_1) remains unchanged. 
(iii) If the slopes of consecutive intervals change sign, then the updated point i 
receives no contribution from the upstream interval. 


The limiters as defined above may be applied to numerical fluxes in the form 





du — 1 үер АН а (=) 





Ф Ax 2 Vi 2 Ef. i-i 
2 
vir. 
1 1 i 1 (r, ;) : 
Ig 
with 
fi- fy fh 
ту, а (6.2.130) 
"EC Joe C due 
and equivalently, 
+ 
du; 1 1 19 (ri) 
ba. = + ү 2 = 
Be a ш. 
к=з 
Vir. 
1 1 = 1 (7; ;) _ 
- 1+ 29 (па) –- 5 2737 [az – и) (6.2.131) 


Hereitis seen that with redefinition of slope ratios (6.2.130), the limiters are generalized 
to nonlinear scalar conservation equations from (6.2.113). 


(3) Time Integration Methods for TVD Schemes 

So far we have been concerned with the second order space-accurate TVD schemes 
only. We are now prepared to discuss integration of the time dependent term. 

Recall that there are two types of time integration methods: (1) the combined space 
time methods (Section 6.2.2) and (2) separate space-time methods (Section 6.2.3). The 
former is more suitable for time dependent problems (time accurate), whereas the latter 
are more suitable for steady-state problems (not time accurate). 
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(a) Explicit TVD Schemes of First Order Accuracy in Time. Consider the first order time 


integration of (6.2.128) in the form 





tee p + (&- f 


е) | 


ds 


а онбу 


jp 
+2 


(6.2.132) 


This scheme without the limiter (V = 1)isunstable, whereas the nonlinear TVD version 


with Y > 1 is conditionally stable, as seen from (6.2.107). 
Define the local, positive, and negative CFL numbers, 























41 = + + 
К ы ra A 
o =t = tr = —— 
Fr Ui+1 — Ui Ui+1 — 
* ке 
КИНЕ Сы ЖИК тыз 
О аи. 
"T2 Uj41 — Uj Ui+1 — Uj 
with 
а с+, +07 7 fi f =та 
1=0, . = = E 
2 iti iti иф — Ui 5 
|0]: = 0+, – 07, =т fea Л = "тја|, 1 
Dg i+} itj иза = ц; Pia 
and 
+ + 1 + ad (755) 
mE Lr Ber 2 
TC); -— 14 zv(r, |) d 


"Gama reg Cra) ы) 


Thus, the TVD condition (6.2.107) with (6.2.115) is given by 


Z 1+a 
"(e -G) = та ( 2 ја! 


where 


V(s) 





A. 








with 0 < a < 2. The CFL condition for this case is 





[o| < 


~2+a 


(6.2.133a) 


(6.2.133b) 


(6.2.134) 


(6.2.135) 


(6.2.1362) 


(6.2.136b) 


(6.2.137) 


(6.2.138) 
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The stability conditions for various limiters are 
; La 2 
minmod limiter: |o| < 3 


"T 1 
superbee limiter: |o| < 2 


andso on. 


(b) Implicit TVD Schemes. An implicit multistep method for the second order TVD 
scheme may be written as 


жп+1 «ntl Е _ *n *n 
Au" + те (ул a Be т(1 e) - pa) (6.2.139) 
Using (6.2.104), we may rewrite (6.2.139) as 
ма + $ RO n я + п 
[1тө (Сс 18+  c*,8) J au - — (£a - £4) (6.2.140) 
or 


[1+ 70(Ct — C-)]Au; + 70C~ Aujy, — T0Ct = —7 Ta = ба] (6.2.141) 
2 2 


It is now seen from (6.2.105) that the left-hand side of (6.2.141) is diagonally dominant. 
The CFL-like condition is given as 


т(1—60) (Gs - c) <1 (6.2.142) 


1 


(c) Explicit Second Order TVD Schemes. Consider (6.2.74) with k = —1 in (6.2.80), 


(6.2.143a) 


ын 


= то 
uj = uy — 29 | 





Figs = PGi His) (6.2.143b) 


upt! = и" _ ol Fay pss d (f - fis) + | a — | (6.2.143c) 





Applying (6.2.143c) to the linear convection equation, we obtain 


V*.—g 
веера) 9 аси) вам 


2 





with the TVD conditions, 


V = 
0< ЈЕ + (5) – о — At <2 (6.2.145) 
r 
where 
s= E , r=rt, 
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and 
0xw(r)x(2—o)-co (6.2.1462) 
2 
0< W(r) < — (6.2.146b) 
о 


These conditions lead to, for 0 « o « 1, 
V(r) x min(2, 2r) (6.2.147) 


It is interesting to recognize that the limited terms in (6.2.143c) represent the dif- 
ference (prior to limiting) between the second and the first order numerical fluxes, 
f* — f*, and that this is the antidiffusive flux of the Flux Corrected Transport (FCT) 
[Boris and Book, 1973]. 

Various second order TVD schemes are identified as follows: 


(i) Explicit Second-Order Schemes with Variable Extrapolation (MUSCL) Approach. Once again, 
from (6.2.74), (6.2.80), and (6.2.72a,b), we obtain 


At 
u = T (fA ft) (6.2.1482) 
P 
at = Ui + ; Y Qu — Uj 1) (6.2.148b) 
2 
is 
R^. —ü- RUE — uj) (6.2.148c) 





with the tilde indicating monotonicity conditions, leading to 


ur –иј= =“ (Ћи - 15) (6.2.149) 
where 
м ыы ра) (6.2.150) 


(ii) Lax-Wendroff TVD Scheme. This is an application of TVD to the Lax-Wendroff 
Scheme [Davis, 1984; Roe, 1984]. Here, the Lax-Wendroff numerical flux, 


= (pela 


fii 2 


is transformed into an equivalent flux split form by decomposing the fluxes and the 
Jacobians into their positive and negative parts, 


*(LW) _ f+ — 1 + + E - — 
ЖА of Eatz( er) zen) (62151) 
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Thus, the TVD Lax-Wendroff scheme becomes 
+ xL 
) (1 Е n QM 


1 f1 Now 
-3(Z уб), (6.2.152) 


ара 
1+5 








ын 


(LW) _ 1 1 
hn |тур = МОВ + 
2 2 7, 1 
2 





where the symmetry property 


AD =u (2) 


is utilized. Note that the presence of the functional dependence on r;+3/2 is required, 
leading to a five-point scheme to satisfy the TVD and second order accuracy conditions. 


(iii) Harten’s Modified Flux Method. The first order upwind scheme has a truncation error 
h, such that 


ut frth, =0 (6.2.153) 
with 
ћ = Атб(ијих (6.2.154) 


Equation (6.2.153) represents a second order approximation to u, + f; — 0. For the first 
order upwind scheme, 








1 1 
ibl = ji + fri) = 9191 (0+1 — ui) (6.2.155) 
the truncation error becomes 
A A 
pe lal – тјађји, + О(Ах2) = Slol — lou, 4- O(Ax2) (6.2.156) 
т 
Thus, the numerical flux for (6.2.153) assumes the second order form, 
1 1 1 
fa = 207 + Лаа) + z + №41) – 218 + bl; i (uia — uj) (6.2.157) 
with 
иар ш — hi + hi 
hyi = elias (1 = 1) 2 D (6.2.1582) 
hij — hj 
Б = 1—1 (6.2.1586) 
2 шт i 
This scheme is TVD with 
тја + bli, <1 (6.2.159) 
and 


hy = min mod(h,_1, 1,4) (6.2.160) 
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(d) Artificial Dissipation and TVD Schemes. Let us rearrange (6.2.152) in the form 


LW 
а | = ji + jai) = TORE ui) 


+ svi —ot)jat—-we(i- о“ ја | а (ша — и) (6.2.161) 
where 


Yta =0 o V^f-— 


Fa a (6.2.162) 
Thus 
[ур = Л + јна) = TOES ui) 


+ sow +7) – са — (1 o7)a-]; (иза — wu). (62.1632) 
Or 
fa dns G + ы) – TROR 2 ui) 
T swe t V Паја – 19). :(0 — ui) (6.2.163b) 


Written alternatively, 


LW 
ha | түр = 50 + fai) = yr. ius ui) 


+ Lot + 47 – Па|1 – |о |]: (а — ui) (6.2.164) 





Сотраппа мић (6.2.50), 47 аге тдепићед аз 


D, 


i+ 


- $0 w*- lla - less (62.165) 


+: 
2 


Similarly, a TVD MacCormack scheme is given by 
Ui =u =T fin fi) 


u—w —c(fi— fi) (6.2.166) 


и" = 5 +H) +4] 0, (иза — ui) — D 1 (uj — i D| 


Although the artificial viscosity of the central schemes is analogous to the TVD schemes, 
accuracy and efficiency of the TVD schemes have proven to be superior. 

In summary, the TVD schemes, although capable of resolving shock waves, are not 
uniformly high order accurate. They are reduced to first order accurate at local extrema 
of the solutions, while maintaining second order accuracy in other smooth regions. 
To circumvent this difficulty, the essentially nonoscillatory (ENO) schemes have been 
introduced. This is the subject of the next section. 
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6.2.7 ESSENTIALLY NONOSCILLATORY SCHEME 


In the previous sections, we have studied low- and high-resolution schemes of Godunov, 
MUSCL, and TVD. In this section we examine a generalization and extension of these 
schemes, leading to a uniformly high order accurate essentially nonoscillatory scheme 
(ENO) as advanced by Harten and Osher [1987], and subsequently by Shu and Osher 
[1988, 1989], among others. 

In the ENO scheme, high-order accuracy is obtained, whenever the solution is 
smoothed by means of a piecewise polynomial reconstruction procedure, yielding high 
order pointwise information from the cell averages of the solution. When applied to 
piecewise smooth initial data, this reconstruction enables a flux computation which is 
of high order accuracy, whenever the function is smooth, and avoids nonconvergence. 

Initially, ENO schemes were developed in terms of cell averages conducive to FVM 
applications, followed by numerical fluxes for FDM applications with TVD Runge- 
Kutta discretization. These two types of ENO schemes were compared and evaluated 
by Casper, Shu, and Atkins [1994]. Recently, the ENO scheme has been extended to 
the Navier-Stokes system of equations [Zhong, 1994] and to unstructured triangular 
grids [Abgrall,1994; Suresh and Jorgenson, 1995; Stanescu and Habashi, 1998], among 
others. The basic theory of ENO is briefly summarized below. 

The purpose of ENO is to achieve uniformly high order accuracy by avoiding the 
growth of spurious oscillations at shock discontinuities known as Gibb's phenomena. 
To this end, we employ piecewise polynomial reconstruction in the numerical solution 
based on an adaptive stencil. Such stencil is chosen according to the local smoothness 
of the flow variable. 

Although ENO schemes have been applied to multidimensional Euler and Navier- 
Stokes system of equations, we illustrate the procedure using one-dimensional hyper- 
bolic conservation law, 


д0 OF 
=0 


art x^ (6.2.167) 


For simplicity, we consider a one-dimensional scalar function and reconstruct the point 
values u(x) of a piecewise smooth function u from its known values of cell average Ti. 


xi41/2 
ш = | u(é)dé (6.2.168) 


xj-1/2 


with hj = Xi41/2 — Xj-1/2. Let us now reconstruct u(x) from 7; by interpolating the prim- 
itive function U(x), 


U(x) = | _ш(Е)аЕ (6.2.169) 
Хо 
The point value of the primitive function at x = x;+1/2 is given by 


Ор = x tihi (6.2.170) 


= 
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Table 6.2.2 Illustration of Divided Difference 


xk A! (1st divided difference) A? (2^7 divided difference) A? (3'? divided difference) 





Xo Uy 


= AU, 


U, 





Since we have 
d 
u(x) = — U(x) (6.2.171) 
dx 


it is now possible to obtain a piecewise polynomial interpolation function H,,(x, U) of 
degree m by interpolating the point values of Uj41/2 from (6.2.170) and arrive at the 
reconstruction polynomial of the form 


d 
R(x, T) = 4- Har, U) (6.2.172) 


where, for cell x;—1/2 and xi+1/2, Hn(x, U) represents the mth degree polynomial that 
interpolates the values of U;,41/? at m+ 1 successive points xj+1/2(jm < j < jm + m) 
including xj;~1/2 and x;41/2. Thus, our objective is to choose a stencil with H,,(x, U) 
being the smoothest. This can be extracted from a table of divided differences of U(x) 
such as shown in Table 6.2.2. 

The one-dimensional ENO reconstruction described above has been extended to 
two dimensions via primitive function [Casper, 1992]. The cell average can be carried 
out as follows: 





1 xi+1/2 
J= (a 62.173 
Ui = zg |, Odax (62.173) 
with 
zu 1 yi+1/2 
Us | U(x, y)dy (6.2.174) 
Ду) Ју-1/2 


Recently, applications of ENO to the Euler equations in unstructured triangular 
grids have been reported by Abgrall [1994], Suresh and Jorgenson [1995], and Stanescu 
and Habashi [1998]. The reconstruction via extrapolation allows the selection in one 
step of all of the cells in the required stencil for each cell. For an rth order-of-accuracy, 
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the approximation polynomials of degree m — r — 1 are written as 


[0,7] = Y У; аах" (6.2.175) 
p=0 j+k=p 
Here, we have M = (m+ 1)(m-+ 2)/2 unknowns, requiring a stencil of M cells to build 
the interpolation polynomial. 
The ENO reconstruction such as given by (6.2.175) can be used to compute fluxes 
so that the solution procedure of any scheme presented in the previous subsections will 
be followed. 


6.2.8 FLUX-CORRECTED TRANSPORT SCHEMES 


The flux-corrected transport (FCT) scheme was originally developed by Boris and Book 

[1973] and subsequently generalized by Zalesak [1979] in which monotonicity is assured 

in multidimensional problems. The basic idea is to combine a high order scheme with a 

low order scheme in such a way that the high order scheme is employed in smooth regions 

of the flow, whereas the low order scheme is used near discontinuities in an attempt to 
obtain a monotonic solution. The following six steps are used for the solution. 

(1) Compute F7, јр the transportive flux given by some low order method guaran- 
teed to give monotonic results. 

(2) Compute F% j2> the transportive flux given by some high order method. This 
flux is mathematically more accurate, but can lead to physically unacceptable 
ripples in the solution. 

(3) Compute the aa low order, transported and diffused solution, 





uj? = U; = Fiap- 217) (6.2.176) 


ГЕ. —( 

(4) Define the antidiffusive flux which becomes the amount of the monotone trans- 
portive flux that we would like to limit before correcting the transported and 
diffused conservation variables of step (3). 


Кар ЕЙ,» = Fn (6.2.177) 


Limit the antidiffusive fluxes FA i41/? 80 that U” as computed in step (4) is free of the 
overshoots and undershoots which also do not appear in U7P. 


Еу» = Слз» 0< Со <1 (6.2.178) 


1 


Apply the limited antidiffusive fluxes to get the new values U’, 
Ur = UP — A (fua - rg) (6.2.179) 


Note that if ЕС, „= = +1/2 Ѓог Сууту = 1, the U’ reduces to the time-advanced higher 
order method without the required monotonicity correction. 


The procedure described above can be generalized to the two-dimensional case, 


At 
Uj;-U- д (нл, – (А):-102,3 + (Ру): зно – (Ру): 10] (6.2.180) 
oJ 
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where A; j is the two-dimensional area element centered on grid point (i, j). Here, two 
sets of transportive fluxes Fy and F, are treated as follows: 


a. Compute (Fy уна.) апа (Ру) inn 
b. Compute (Fy Yan; апа (5; A j+1/2 by a higher order method. 
c. Compute the previously updated low order, transported and diffused solution. 


At 
ШР = 0 – g (Eda; = (Ff ip, + Gua = (Бур io] 
tJ 


by a lower order method. 


(6.2.181) 
d. Define the vector components of the antidiffusive fluxes 
AD H E 
Бало 7 Gan; - Fan (6.2.182) 


АР H L 
Fia, x: (Ру) 12, j Е Елу? 
e. Limit the antidiffusive fluxes so that there are no overshoots or undershoots in 
U;'; of step (f) below that do not appear in U7 of step (c). 


Бр = СмрјЕ o; OSCuapzl 
+1/2,] 1+1/2,Ј #41/2,] +1/2,] (6.2.183) 





C AT 
Fiaa, = Сіна, Ера IF Gin; <1 


~ 


. Apply the limited antidiffusive fluxes to get the new values U7 j 


TD C c c c 
U = Uj pm е Е-Е аа Fei] (6.2.184) 


Here, it is important to limit the antidiffusive fluxes FAT j;,; and p. j41/2 by choosing 
the cell-interface flux-correcting factors Cj+1,; апа С; ууу such that the combination 
of four fluxes acting together, through (6.2.184), does not allow U7; to exceed some 
maximum value U;"** or to fall below some minimum value Ds. It should be noted that 
determination of suitable values of flux- -correcting factors Суз, j and Cj j44 is analogous 
to the TVD limiters. There are many possible ways to determine these limiters, as 


suggested in Zalesak [1979]. 


6.3 NAVIER-STOKES SYSTEM OF EQUATIONS 


Diffusion processes due to viscosity and thermal conductivity are characterized by the 
Navier-Stokes system of equations. As the Reynolds number increases, boundary layers 
are formed and the laminar flow undergoes a transition toward turbulence. In high 
Reynolds number and high Mach number flows, shock waves and turbulent boundary 
layer interactions are most likely to occur. Furthermore, diffusivity due to chemical 
reactions also adds to the complexity of governing equations and computations. In 
general, such physical properties make the length and time scales of the variables widely 
disparate, thus causing the resulting algebraic finite difference equations to become 
“stiff.” The subjects of turbulence and chemical reactions will not be discussed until 
Part Five. 

Although implicit schemes are used predominantly in dealing with stiff equations 
for compressible viscous flows, explicit schemes have also been used in relatively low 
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Reynolds number flows. In this section, some of the prominent explicit and implicit 
schemes are discussed, followed by PISO. 


6.3.1 EXPLICIT SCHEMES 


The compressible viscous flow in its most general form was presented in Chapter 2. An 
expanded form in 3-D is shown below, but without source terms. 


90 | ðA ов OC 


— 444-7 =0 6.3.1 
at T ax ду = Oz | 
with 

p pu 

pu ри + р тух 

ру А = puv — "yy 

pw PUW — Txz 

pE (pE + рји – итух — VTxy — WTxz + х 


U= | 
pv 
рун — туу 
B= pv’ + p—Tyy 
руш — ту; 
(PE + рју — итуг — Утуу — Штуг + ду 
ри 
рши — Tex 
C= руш — ту 
pw? + р = та 
(PE + р)ш – ита — VTzy — WTzz + ąz 


2 (22 ду a) 2 (2% ди a) 
тих = = ————-——Jj Ty =- — – — – —— |, 
um cuc ET УРАН у əx əz 


3' V oz x Әу 
ди | Ov ди ow дш ду 
Тху = M ду Jx Tyx, Txz— e az ae Tz Tyz— M ду à zy 
oT oT oT 
= —k—, = —k—, = —k— 
qx ax ду ду z д2 


In terms of a curvilinear coordinate system (ё, т, б) (see Section 4.6), equations 
(6.3.1) are transformed to 


ðo (U д [1 д [1 
a5) + 3g] 7A +B +E0)| +5 | Fmd + 9B +n] 
д [1 
к +B + so) =0 (6.3.2) 
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with 


J — [XE (Yne — Ve Zn) — xq zt — Ve ZE) — XE (VEZ — УГ! 

& —J(yau У 4а), & 2 —J а), 6 = Ing — XE Yn), 
Me =—I (vez – у), Wy =I (EZ р), Me 5 J (Xg Yg — Xi Yg), 
bx = J (Yeza — уа), by =I (Xin Ха), 6; = J (Xg Yn — Xn Ve) 


2 

Tay = 32 + тил + Gur) = (£y vg + туул + буу) — (Ewe + Wy А бш )] 
2 

Tyy — 35H25 ve + туул + буу) Е (&ug + три + Gur) = (£wg + теит + бш )] 


2. 
Tz = zewg + тешу + аш) — (Exug t mus t Cruz) — (Eyve d myva  Cvc)] 


Try = W(EcUe + Nylly + Cylle + ExVe + NV + CxVe) 
ха = M(Eug + трију + Сри + Бур Б теш + бушр) 
тус = (ёсу + тууз + буур + Буше + туша + Суше) 
ах=—К& 1 bm GR) | ду = —КЕЋ + eT + 1), 
qx — —K(& Tt + We Tn + &x Te) 


Equations (6.3.1) and (6.3.2) are mixed sets of hyperbolic and parabolic equations 
in time. If the unsteady terms are dropped, then a mixed set of hyperbolic-elliptic sys- 
tem results. As a consequence, the compressible Navier-Stokes system of equations 
are normally solved in their unsteady form using the time dependent approach, in 
which the equations are integrated forward in time until either the desired time is 
reached or a steady-state solution is obtained asymptotically after a sufficient num- 
ber of time steps. If only the steady-state solution is desired, an implicit finite differ- 
ence scheme can be used, where fewer iterations are necessary. If time accuracy is 
required, then a second order accurate explicit scheme may be used with small time 
increments. 

Explicit schemes include the leapfrog/DuFort-Frankel method, Lax-Wendroff 
method, Runge-Kutta method, MacCormack method, among others. Highlights of the 
explicit MacCormack scheme [MacCormack, 1969] with predictor and corrector steps 
are presented below. 


Predictor 
At At At 
Tmi и и 
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with x = i Ax, y = jAy, z = kAz. This explicit scheme is second order accurate in both 
space and time, and useful for time accurate calculations or problems with low to moder- 
ate Reynolds numbers. Although forward differences are used for all spatial derivatives 
in the predictor step while backward differences are used in the correction step, the for- 
ward and backward differencing can be alternated between predictor and corrector 
steps as well as between the three spatial derivatives in order to eliminate any bias. 
Unfortunately, no analytical stability analysis is available to determine limiting time 
step requirements because of the nonlinear nature of the governing equations, but the 
following empirical formula [Tannehill, Hoist, and Rakich, 1975] is proposed. 
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It is often necessary to add artificial viscosity using the fourth order derivatives of 

the form, 
Е(АХАХЈАХА Хи) PU (6.3.6) 
—E£( Axi Ax j AX Xm) —— ——— :3. 
а с 0Xj 0X j 0. X10 Xy 

where £ is an experimentally determined parameter. 

For high Reynolds number flows (thin viscous layers), the mesh must be refined 
(small time steps), leading to long computer times. To circumvent this difficulty, implicit 
methods may be used. We discuss this subject in the following section. 


6.3.2 IMPLICIT SCHEMES 


Earlier developments of implicit schemes for the Navier-Stokes system of equations 
include Briley and McDonald [1975], Beam and Warming [1978], and MacCormack 
[1981], among others. First, let us consider the Navier-Stokes system of equations in the 
general form 
00 OF; ӘС; 
ot OX; OX; 
Here, it is assumed that the convection and diffusion fluxes are functions of the conser- 
vation flow variables U. In addition, the diffusion flux is assumed to be a function of the 
gradient of conservation flow variables. These functional relations are characterized by 
the convection Jacobian a;, diffusion Jacobian b;, and diffusion gradient Jacobian ¢;j. 
a 9F; |. 96б; E dG; 
‘aU’ ' aU’ 7 au j 








=0 (6.3.7) 
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To evaluate the Jacobians, we set new variables £ = pu, m = pV, e = pE, and pR = 
`A + 2p for two-dimensional flows, 


Ui p p 
U= Uz = pu = £ 
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Fi pu е 
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The convective Jacobian a; can be evaluated as 
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cs dF 
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(6.3.9а) 
Similarly, the diffusion terms with their Jacobians are of the form 
Gi 0 G} 0 
e TH GZ 75 
Сі = 1 = G2 = a| == 
Gi T12 G5 722 
Gi тци + тру – ф С? тои + T2V — Q2 
0 0 0 0 0 0 0 0 
b! = dG, _ by by by 0 b= 962 _ b b ba (6.3.9b) 
«QU | by bb b O0. 7 aU [b b bs 0 7 
ba be bi ба ba be bs b 


with mı = pu, m = pV 
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The diffusion gradient Jacobians are evaluated as 
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An extension to three-dimensional flux Jacobians follows the similar procedure. 
The 3-D convection, diffusion, and diffusion gradient flux Jacobians are presented in 
Appendix A. 
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A typical implicit scheme may be constructed by linearizing the convection flux, 
diffusion flux, and diffusion gradient as follows: 


дЕ" 


Е" = Е" ay ou" = F? +a? AU”! (6.3.10a) 
п+1 п dG? п+1 dG? п+1 п п п+1 п п+1 
J 


An unsteady implicit scheme for (6.3.7) can be represented as an average of the 
flowfield between the current and previous time steps, 





AU" 1[(/aF; aG;\" (aE; добру“ 
= 6.3.11 
At AG + x) (S T =) ( 
Substituting (6.3.10) into (6.3.11) and using the relation, 
су AU,; = (cij АП); == сг, АО (6.3.12) 


it follows that 
AL[ à oe T” At (dF; | 9G;Y" 
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| T 2 PX xm с) + x | y 2 (= T OX; ( ) 

Although (6.3.13) can be used for general applications, it may be modified speci- 
fically for ADI procedure, leading to the so-called Beam-Warming scheme [Beam and 
Warming, 1978], described below. 

For simplicity of notation, let the Navier-Stokes system of equations be written as 

aU dF; 086; 

a Wee ce 
The Beam-Warming implicit method begins with an introduction of implicitness 
parameters & and 0 such that 
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with 0 < (£, 0) < 1, AU"*! — U"*! — U", and AU" — U" — U"-!, Equivalently, we may 
write (6.3.14a) in the form, 














At [a AU" 
AUH = — | — (0 AU" + U” 6.3.14b 
U st ОИ" О) +Е AS ( ) 
Using the linearization procedure of (6.3.10) in (6.3.14), we obtain 
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At this point, we anticipate difficulties handling the cross derivatives of the viscosity 
terms in the ADI procedure. Therefore, the diffusion flux terms are separated into two 
parts: normal derivatives and cross derivatives so that the differentiation of the diffusion 
gradient Jacobians is performed only for normal derivatives, whereas the cross deriva- 
tive Jacobians on the left-hand side are excluded from the (n + 1)th step in (6.3.15). 
Furthermore, the 0 terms on the right-hand side are to retain only the cross derivatives 
(shear stresses) and allowed to lag to the n-1 step explicitly. With these arrangements, 
(6.3.15) is rewritten as 











0At 9?cj; п 
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with (i) # (j). Here, it should be noted that in Beam and Warming [1978] the cross 
derivative terms alone become associated with the implicitness parameter 0 at the 
(n — 1) step. This will allow (6.3.16) to be solved in two steps in the spirit of ADI with a 
block tridiagonal form. In step 1, set; — 1 and j = 1,2 in the x-direction with only the 
normal derivative Jacobians (c1; of ¢;;) retained on the left-hand side. Step 2 is to set 
i = 2 and j = 1,2 with only cz being involved in the y-direction on the left-hand side 
and place the solution obtained in step 1 on the right-hand side to determine the final 
solution. In this process, the diffusion gradient Jacobian components, c1? and c»; are 
never used, contrary to the general case of (6.3.14). Expansion of (6.3.16) as described 
above leads to the following ы» 
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The solution of (6.3.17) is carried out in the manner of an ADI scheme as follows: 








Step 1 
ел [д en |" 
| тт [ze die | | AU* = RHS (6.3.19a) 
Step 2 
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where it should be noted that the substitution of (6.3.19b) into (6.3.19a) is equivalent to 
(6.3.17), but with additional higher order terms which may be neglected. This approach 
is known as the approximate factorization [Beam and Warming, 1978]. 

For assurance of convergence, an explicit artificial viscosity of fourth order deriva- 
tives (6.3.6) may be added to the right-hand side of (6.3.19a). Furthermore, implicit 
second order derivative artificial viscosities may be added to the left-hand side of 
both (6.3.19a) and (6.3.19b) in the x- and y-directions, respectively. The stability anal- 
ysis by Beam and Warming [1978] shows that € > 0.385 and 0 — 1/2 4- £, leading to 
0.639 < nr < 0.75. 

The Beam-Warming scheme has been used successfully and many improvements 
have been reported for the last two decades. An important question still remains. 
That is, dominance of implicitness or excessive artificial dissipation enforced uniformly 
everywhere in the flow domain must be adjusted according to the actual local flow 
physics such as inviscid-viscous interactions, transition to turbulence, shock wave bound- 
ary layer interactions, etc. This subject will be presented in the flowfield-dependent 
variation (FDV) methods in Section 6.5. 


6.3.3 PISO SCHEME FOR COMPRESSIBLE FLOWS 


Recall that in Section 5.3.2 we discussed the PISO scheme for incompressible flows. 
We demonstrate here that a similar procedure may be followed for compressible flows 
except that an additional corrector stage must be incorporated because the coupling 
between the momentum, energy, and pressure (continuity) equations involves the den- 
sity and temperature [Issa, Gosman, and Watkins, 1986]. 

We begin with the continuity, momentum, and energy equations using the notations 
given in Section 5.3.2. 
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The predictor and corrector steps are as follows: 


(a) Momentum Predictor 
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(b) Momentum Corrector I 
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Subtracting (6.3.22) from (6.3.21) gives 
p*vi* — p"vj = — EE + p7 (р* — р"): (6.3.23) 
Writing (6.3.20a) in the form 
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Differentiating (6.3.23) and using (6.3.24) we obtain 
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Introducing the equation of state in the form 
p* = р фр", Т") (6.3.26) 


it is seen that (6.3.25) combined with (6.3.24) leads to 
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from which p*, p*, and v7* can be solved. 





(c) Energy Predictor 
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with B®) being the diagonal components of the convective terms. 
(d) Momentum Corrector II 
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Now о can be solved for p**, whereas p ** and v?** are calculated from Eqs. (6.3.32) 
and (6.3.30), respectively, 


(e) Energy Corrector 


The energy equation is updated in the form 
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from which E**, v;**, and T** are evaluated. 
(£) Momentum Corrector II 
This is the final step for all variables: 
Momentum Equation 
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It is seen that p*** can be solved from (6.3.36) with p*** and v?** determined from 
(6.3.37) and (6.3.34). 
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6.4 PRECONDITIONING PROCESS FOR COMPRESSIBLE AND INCOMPRESSIBLE FLOWS 


641 GENERAL 


For the analysis of compressible flows, it is possible that some regions of the flow domain 
such as in the boundary layers have low speeds and thus are incompressible. As a result, 
the density-based formulations in terms of conservation variables may suffer extremely 
slow or nonconvergence of the solution. This is due to an ill-conditioned system of alge- 
braic equations contributed by the stiff eigenvalues of convection terms. The reason for 
this is that the acoustic speed is so much higher than the flow velocity in incompressible 
flows. This phenomenon then appears to be numerical, but it is important to realize 
that actually physical aspects of the fluid flows precipitate such numerical disorder. For 
example, transitions and interactions between inviscid/viscous flows induce physical 
disturbances or instabilities, which may then contribute to transitions and interactions 
between laminar and turbulent flows and/or compressible and incompressible flows. We 
address the subjects of transitions and interactions between different properties of fluid 
flows in Section 6.5 on flowfield-dependent variation (FDV) methods. In this section, 
our discussion will be limited strictly to the numerical aspect of the transition from the 
compressible flow to incompressible flow or vice versa. Our objective is to begin with 
the density-based formulation and subsequently by providing the preconditioning ma- 
trix to the time-dependent terms we improve the convection eigenvalues for low Mach 
number or incompressible flows. 

The numerical difficulties of the density-based formulation dealing with low Mach 
number flows or incompressible flows have been addressed by a number of investigators 
[Peyret and Vivian, 1985; Choi and Merkle, 1993; Pletcher and Chen, 1993; Merkle 
et al., 1998], among others. In this vein, we construct Jacobian matrices transforming the 
conservation variables into the primitive variables such that 
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where Q is the primitive variables, Q = [p, u, v, w, T]”, and A is the time Jacobian. 
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Here, the convection eigenvalues can be examined from 
А.В; — I| 20 (6.4.7) 


However, for incompressible limits, the eigenvalues become stiff as the algebraic equa- 
tions resulting from (6.4.2) are ill-conditioned, with the acoustic speed being infinite. 


6.4.2 PRECONDITIONING MATRIX 


To improve the eigenvalues of (6.4.7), let us examine the quantities of the first column 
of the time Jacobian which contain the derivative of density with respect to pressure at 
the constant temperature. 


др 1 y 
a 6.4.8 
( д У r RT а? ( ) 
Note that this derivative vanishes for incompressible flows (a = oo), leading to the stiff 
eigenvalues in (6.4.7). To circumvent this problem, we may adjust (6.4.8) in the form 
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(6.4.9) 





where V; is a reference velocity which may be defined differently for compressible and 
incompressible flows. A logical choice would be that V. — a for compressible flows and 
V, = (v;v;)!” for incompressible flows. Thus, the time Jacobian matrix A is adjusted to 
A implying the preconditioning matrix with pr in (6.4.3) given by (6.4.9). For highly 
viscous flow such as in the boundary layers, it is necessary to choose the reference 
velocity to be governed by the diffusion velocity such that 


V, = max(V,, v/Ax) 


The adjusted eigenvalues of the preconditioned system are determined from 


lA-!B; — I| 20 (6.4.10) 
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Here, it is seen that, for V. 7 a, the eigenvalues in (6.4.12) become u + a, whereas if 
V. S 0, all eigenvalues are of the same order as u. This shows that the eigenvalues of 
the preconditioned system remain well conditioned at all speeds. 

To provide efficiency and time-accurate solutions, one may utilize a dual time step- 
ping by introducing a pseudo-time derivative term into (6.4.2) in linearized iteration 
steps: 
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with H given by (6.4.1). As the pseudo time 7 approaches infinity, the pseudo time term 
vanishes and we recover (6.4.1) at steady state. 

Pletcher and Chen [1993] constructs the time Jacobian matrix in nondimensional 
quantities with the first column and last row of (6.4.3) in terms of Mach number to 
obtain the pseudo-time preconditioning matrix by dividing by the Mach number so that 
the fatal ill-conditioning can be eliminated. Some examples have been presented by 
Merkle et al. [1998] using the pseudo-time preconditioning of the type given by (6.4.3) 
with (6.4.9). 


6.5 FLOWFIELD-DEPENDENT VARIATION METHODS 


So far, the major portions of the historical developments in FDM have been covered 
and various computational schemes for the various flow properties have also been 
discussed. In this section we explore a general approach which leads to most of the 
currently available computational schemes as special cases. Such an approach, called 
the flowfield-dependent variation (FDV) methods, is examined in this section. 


6.5.1 BASIC THEORY 


The original idea of FDV methods began from the need to address the physics in- 
volved in shock wave turbulent boundary layer interactions [Chung, 1999; Schunk et al., 
1999]. In this situation, transitions and interactions of inviscid/viscous, compressible/ 
incompressible, and laminar/turbulent flows constitute not only the physical complexi- 
ties but also computational difficulties. This is where the very low velocity in the vicin- 
ity of the wall (M X 0, Re = 0) and very high velocity far away from the wall (e.g., 
M = 20, Re = 10°) coexist within a domain of study. Transitions from one type of flow 
to another and interactions between two distinctly different flows have been studied 
for many years, both experimentally and numerically. Incompressible flows were ana- 
lyzed using the pressure-based formulation with the primitive variables for the implicit 
solution of the Navier-Stokes system of equations. The precondition process for the 
time-dependent term intended for all speed flows was also discussed. Compressible 
flows were analyzed using the density-based formulation with the conservation vari- 
ables for the solution of the Navier-Stokes system of equations. However, in dealing 
with the domain which contains all speed flows with various physical properties where 
the equations of state for compressible and incompressible flows are different, and 
where the transitions between laminar and turbulent flows are involved in dilatational 
dissipation due to compressibility, we must provide very special and powerful numerical 
treatments. The FDV scheme has been devised toward resolving these issues. 

For the purpose of the discussion, we shall consider the conservation form of the 
Navier-Stokes system (2.2.11) without the source terms (see Section 13.6 for the source 
terms not equal to zero in FEM). 
90 | дЕ; , 96; _ 0 
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(6.5.1) 


In expanding U"*! in a special form of Taylor series about U”, we introduce the 
parameters s, and s; for the first and second order derivatives of U with respect to 
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time, respectively, 
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where 
о" 5а 90" a AU"! 
= 5 = $ Ж 1 (6.5.3a) 
ді ot ot 
92 + 920" 32 AU”+! 
32 = э? + Sp э? 0<s,<1 (6.5.3b) 


with AU”+! = U”+! — U”, Substituting (6.5.3) into (6.5.2) yields 
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Introducing the Jacobians of convection, diffusion, and diffusion gradients, we write the 
first and second derivatives of the conservation variables in the form, 
dU дЕ; ӘС; 
at — OX; OX; 


2U a / 9UV а f, 8U 9? au 
= | ; b 6.5.6 
92 Эх (а x) Әх (» x) Әх дх] (s 3 (99.68) 


in which the convection Jacobian aj, the diffusion Jacobian b;, and the diffusion gradient 
Jacobian c;; are defined as in (6.3.9) for 2-D and Appendix A for 3-D. Combining (6.5.5) 
and (6.5.6a) leads to 


3U д дЕ; 0G; 9? дЕ; 0G; 
-= ath 1 / i i 6.5.6b 
д12 OX; (a; + bi) E T Ox; ) К Jx ax, ^^ b + Ox; ( ) 


Substituting (6.5.5) and (6.5.6b) into (6.5.4), and assuming the product of the diffu- 
sion gradient Jacobian with third order spatial derivatives to be negligible, we have 
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(6.5.5) 
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The parameters s, and s, which appear in (6.5.7) above may be given appropriate 
physical roles by calculating them from the flowfield-dependent quantities. For example, 
if sq is associated with the temporal changes (fluctuations) of convection, it may be 
calculated from the changes of Mach number between adjacent nodal points so that 
Sq = 0 would imply no changes in convection fluctuations. The functional dependency 
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* Analogous to sliplines (P,=P,, T, # T,, P; #P>, U;=U,) leading to entropy 
discontinuity at the contact surface. 


Figure 6.5.1 Mechanism of shock wave discontinuities as related 
to s, in terms of the changes of Mach number with respect to 
the velocity and square root of pressure, density, or temperature, 


за = f(u/ V pIp) — f(u/V RT) f(M). 


of s; on Mach number is illustrated from the shock tube physics as shown in Figure 6.5.1. 
Here it is seen that discontinuities of pressure, density, and temperature are related as 
a function of Mach number, 


Sa = f(u/V'p/p) = f(u/V RT) — f(M) 


Similarly, if s, is associated with the changes (fluctuations) of diffusion, such as in 
boundary layers, then it may be calculated from the changes of Reynolds number or 
Peclet number between adjacent nodal points such that s, = 0 would signify no changes 
in diffusion fluctuations. Therefore, the role of s, for diffusion is different from that of 
convection. For example, we may define the fluctuation quantities associated with s; as 
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(6.5.8) 


where it is seen that the parameter s, originally adopted as a single mathematical or 
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numerical parameter has now turned into multiple physical parameters such as the 
changes of Mach numbers and Reynolds numbers (or Peclet numbers) between adjacent 
nodal points. The magnitudes of fluctuations of convection, diffusion, and source terms 
are dictated by the current flowfield situations in space and time. Similar assessments 
can be applied to the parameter sj as associated with its corresponding fluctuation 
terms of convection and diffusion. Thus, in order to provide variations to the changes of 
convection and diffusion differently in accordance with the current flowfield situations, 
we reassign Sa and sp associated with convection and diffusion as follows: 


Sa AF; > 5 ЛЕ;, „АС; => s3AG; 

ДЕ; => о ДЕ, spAG; > АС; 
with the various parameters, called the flowfield-dependent variation (FDV) parameters 
or simply variation parameters, defined as follows: 

sı = first order convection FDV parameter 

s2 = second order convection FDV parameter 

s3 = first order diffusion FDV parameter 

s4 = second order diffusion FDV parameter 
The first order FDV parameters s; and s5 are flowfield-dependent, whereas the second 
order FDV parameters s» and s4 are exponentially proportional to the first order FDV 


parameters, and mainly act as artificial viscosity. Details of these FDV parameters are 
given below. 


6.5.2. FLOWFIELD-DEPENDENT VARIATION PARAMETERS 


As has been pointed out, the success of FDV methods depends on accurate calcula- 
tions of the flowfield-dependent variation parameters. Specifically, the convection FDV 
parameters s; and s; and diffusion FDV parameters s5 and s4 are dependent on Mach 
numbers and Reynolds numbers or Peclet numbers, respectively. The first order FDV 
parameters s, and ss dictate the flowfield solution accuracy, whereas the second order 
FDV parameters s? and s4 maintain the solution stability. 


Convection FDV Parameters 


min(r,1), r>a 


5140 r<a, Mnin 0 (6.5.9a) 
1 Mnin = 9 
1 
52 = 5 (1 + 57), 0.05 <т < 0.2 (6.5.96) 
with 


г = у Мах — Mis / Май (6.5.10) 


where the maximum and minimum Mach numbers are calculated between the local 
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Figure 6.5.2 Relationship between the first and second order variation 
parameters s2 = (1 + 51)/2, 54 = (1 + s3)/2, with 0.05 < n < 0.2. 


adjacent nodal points with a being the user-specified small number (a = 0.01). The 
ranges of the second order FDV parameter exponent n are given, exponentially pro- 
portional to the first order FDV parameter, as shown in Figure 6.5.2. It appears that the 
range in 0.05 < ņ < 0.2 is adequate in most of the examples that have been tested. 


Diffusion FDV Parameters 


min(r,1), r>a, a=0.01 


53 = 40 r<a, Repin 40, Ot Penn 4 0 (6.5.11a) 
1 Renin = 0, or Peg ==0 
1 
s4 = ; +33), 0.05 << 0.2 (6.5.11b) 
with 


r = \/ Reža — ReZin/R€min orr = {/ Ре? „= Ре? | Реа (6.5.12a,b) 


where the maximum and minimum Reynolds numbers or maximum and minimum 
Peclet numbers are calculated between the local adjacent nodal points, and o is a user- 
specified small number (a = 0.01). If temperature gradients are large, it is possible that 
Peclet numbers instead of Reynolds numbers may dictate the diffusion FDV parameters. 
The larger value of s3 is to be chosen, as obtained either from (6.5.12a) or (6.5.12b). 
Adequate ranges of « for the second order FDV variation parameter are the same as 
for the case of convection. 

Relationships between the first and second order FDV parameters are graphically 
shown in Figure 6.5.3a. The ranges of these convection and diffusion FDV parameters 
for a typical compression corner high-speed flow are illustrated in Figure 6.5.3b. They 
represent the trend of an exhaustive numerical experimentation for various physical 
situations. 
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Figure 6.5.3 Typical ranges of first order (con- (a) Ranges of convection variation parameters 
vection) and second order (diffusion) variation 
parameters for the compression corner high- 
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(b) Ranges of diffusion variation parameters 


6.5.3 FDV EQUATIONS 


The final form of the FDV equations can be obtained by substituting the FDV para- 
meters as defined in (6.5.8) through (6.5.12) into (6.5.7), leading to the residual of the 
form, 
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OX; OX; OX; OX; 
Ar [ a дЕ" ӘС” AP à ӘЛЕ”! 
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д ^ п+1 
— (a; + b; ! At 6.5.13 
esce Po )| о (6.5.13) 


Now, rearranging and expressing the remaining terms associated with the FDV para- 
meters in terms of the Jacobians, we have 
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(6.5.13b) 
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Here, once again, the product of the diffusion gradient Jacobian with third order spatial 
derivatives is neglected and all Jacobians a;, b;, and cj; are assumed to remain constant 
spatially within each time step and to be updated at subsequent time steps. For simplicity, 
we may rearrange (6.5.13b) in a compact form, 
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дх;дх; 





R= AU" + 2 (E AU"*!) + (E;; &U"*!) + 0" + О(АП), (6.5.13c) 
Xi 


or, lagging E; and Ej; one time step behind, 





д 92 
I-- E" — 4- E? | лр О" 6.5.14 
( TM OX; T w sas) Q ( ) 
with 
E; = At(s1aj + s3b;)" (6.5.15a) 
At? " 
Ej = = > Maa; + bja;) + sa(aib; + 27) (6.5.15b) 
Q'- 2 [AR G?)] - 9° a +ь)(Е! + С”) (6.5.15с) 
Əxi d даб | 20 9 а p 


Note that the Beam-Warming scheme [1978] discussed in Section 6.3.2 can be written 
in the form similar to (6.5.14) with the following definitions of E;, E;;, and Q”: 





E; = mAt(a; + b;), with m = 0/(1 + é) (6.5.16a) 
Е; = mAtcij (6.5.16b) 
At (8€ ӘС" Е 
= : : AU" 6.5.16 
9 ii ta) 1 ах 


where the cross-derivative terms appearing in Q" for the Beam-Warming scheme are 
included in the second derivative terms on the left-hand side. The Beam-Warming 
scheme is seen to be a special case of the FDV equations if we set 51 = 53 = mM, 5) = 54 = 
0, in (6.5.14), with adjustments of Q" on the right-hand side as in (6.5.16c). The stability 
analysis of the Beam-Warming scheme requires ë > 0.385 and 0 = 1/2 + &. This will fix 
the FDV parameter m to be 0.639 « m x 0.75. 

We realize that all physical phenomena are dictated by the FDV parameters in the 
FDV equations (6.5.14). Either FDM, FEM, or FVM approximations can be applied 
to (6.5.14). However, their roles are merely to provide different options of discretiza- 
tion, with physics governed by the FDV theory itself. Furthermore, the FDV equations 
are capable of producing many existing FDM and FEM schemes as special cases, as 
demonstrated in Chapter 16. 

For FDM applications, the first derivative for E; AU"*! and the second derivative 
for E;; AU"*! in (6.5.14) may be approximated by many options of finite difference 
equations including high order accuracy schemes introduced in Section 3.7 or using the 
flux vector splitting for the term involved in a; for E; in (6.5.14). However, the physical 
aspects accommodated in the FDV theory through the various FDV parameters are 
unique and they play important roles, as elaborated next. 
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6.5.4 


INTERPRETATION OF FLOWFIELD-DEPENDENT VARIATION PARAMETERS 


The flowfield-dependent variation (FDV) parameters as defined earlier are capable of 
allowing various numerical schemes to be automatically generated. They are summa- 
rized as follows: 


(1) 


(2) 


(3) 


(4) 


(5) 


(6) 


First order FDV parameters. The first order FDV parameters s, and s3 con- 
trol all high gradient phenomena such as shock waves and turbulence. These 
parameters as calculated from the changes of local Mach numbers and Reynolds 
(or Peclet) numbers within each element and are indicative of the actual local 
element flowfields. The contours of these parameters closely resemble the flow- 
fields themselves, with both s; and s3 being large (close to unity) in regions of 
high gradients, but small (close to zero) in regions where the gradients are small. 
The fact that the contours of s; and s3 resemble the flowfield (Mach number or 
density contours) is demonstrated in Figure 13.7.3.2. The basic role of s; and s3 
is to provide computational accuracy. 

Second order FDV parameters. The second order FDV parameters s? and s4 
are also flowfield dependent, exponentially proportional to the first order FDV 
parameters. However, their primary role is to provide adequate computational 
stability (artificial viscosity) as they were originally introduced into the second 
order time derivative term of the Taylor series expansion of the conservation 
flow variables U"!. 

Parabolic/elliptic (s; = 0). The s; terms represent convection. This implies that 
if s; = 0 then the effect of convection is small. The computational scheme is au- 
tomatically altered to take this effect into account, with the governing equations 
being predominantly parabolic-elliptic. 

Hyperbolic (s3 = 0). The s3 terms are associated with diffusion. Thus, with s3 = 0, 
the effect of viscosity or diffusion is small and the computational scheme is 
automatically switched to that of Euler equations where the governing equations 
are predominantly hyperbolic. 

Mixed elliptic/parabolic/hyperbolic (s; 40,5340). If the first order FDV 
parameters s, and s3 are nonzero, this indicates a typical situation for the mixed 
hyperbolic, parabolic, and elliptic nature of the Navier-Stokes system of equa- 
tions, with convection and diffusion being equally important. This is the case for 
incompressible flows at low speeds. The unique property of the FDV scheme is 
its capability to control pressure oscillations adequately without resorting to the 
separate hyperbolic elliptic pressure Poisson equation for pressure corrections. 
The capability of the FDV scheme to handle incompressible flows is achieved 
by a delicate balance between s; and s3 as determined by the local Mach num- 
bers and Reynolds (or Peclet) numbers. If the flow is completely incompressible 
(M = 0), the criteria given by (6.5.9) leads to s, — 1, whereas the variation pa- 
rameter s3 is to be determined according to the criteria given in (6.5.11). Make 
a note of the presence of convection-diffusion interaction terms given by the 
product of b;a; in the s? terms and ajb; in the s4 terms. These terms allow inter- 
actions between convection and diffusion in the viscous incompressible and/or 
viscous compressible flows. 

High temperature gradient flow. If temperature gradients rather than velocity 
gradients dominate the flowfield, then s3 is governed by the Peclet number rather 
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than by the Reynolds number. Such cases arise in high-speed, high-temperature 
compressible flows close to the wall. 

Transition to turbulence. 'The transition to turbulence is a natural flow process 
as the Reynolds number increases, causing the gradients of any or all flow vari- 
ables to increase. This phenomenon is physical instability and is detected by the 
increase of s3 if the flow is incompressible, but by both s3 and s4 if the flow is com- 
pressible. Such physical instability is likely to trigger the numerical instability, 
but will be countered by the second order FDV parameters s? and/or s4 to en- 
sure numerical stability automatically. In this process, these flowfield dependent 
variation parameters are capable of capturing relaminarization, compressibil- 
ity effect or dilatational turbulent energy dissipation, and turbulent unsteady 
fluctuations. They are characterized by the product of s3 and the fluctuations of 
stress tensor (s5A7;;) in which the stresses consist of mean and fluctuation parts. 
As à consequence, some regions of the flow domain such as in boundary layers 
may always be unsteady (A7;; z: 0), even though the steady state may have been 
reached away from the wall. However, in order for these fluctuation parts to 
be correctly determined, it is necessary that Kolmogorov scales be resolved in 
sufficiently refined grids such as in the direct numerical simulation (DNS). Thus, 
for a coarse mesh, the advantage of FDV process cannot be expected. 
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6.5.5 SHOCK-CAPTURING MECHANISM 


The shock-capturing mechanism is built into the FDV equations of continuity, momen- 
tum, and energy. For example, let us examine (6.5.7) or (6.5.13) and write the momentum 
equations, with all diffusion terms neglected. 


A(pv;)"*! + At[(pviv;); ^ p.;]" 


МЗ, (s 
— — 5, At(Apviv; + Ару + so (a 1) + bi? [A(pviv;),; Еа Ару]! 
At? 
+ (0 + 6?) [(ругу) + р] (6.5.17) 


where a” and pi) denote the convection and diffusion Jacobians, respectively. To 
identify the shock capturing mechanism in the FDV formulation as compared to the 
TVD finite difference scheme, let us rewrite (6.5.17) for the 1-D momentum equation, 
retaining only the convection flux without the pressure gradients. 
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where f is the convection flux and a is the 1-D convection Jacobian or speed of sound. 


6.5 FLOWFIELD-DEPENDENT VARIATION METHODS 


The FDM analog of (6.5.18) at node i becomes 


п+1 
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The second order TVD semi-discretized scheme (6.2.110) with limiter functions (6.2.111) 
is written at node i as 

















du; at 19 a 
— = 1+ wr 5 (и; Е Uii) 
dt Ax | PUE AE n 3/2 
а“ 132 
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Ax | PENZT Ug E 
where V and r denote the limiter function and velocity ratio, respectively, 
+ uj — Uj-1 = Ui+1 — Ui 
x: = | r ANA m 6.5.21 
i=3/2 uii — ui-2 ВЗ ио = иза ( ) 
Inserting (6.5.21) into (6.5.20) yields 
ди; at 1 
=> Ах [e - и) + z Yili === Vr oui = 2) 
а“ 1 = 
E (шъ = ш) + 9 Чоби 1 — uj) — V; 39 (ui+2 — uj41) (6.5.22) 
Let us assume that, for positive-going waves, 
uj = и! + 5 Ли! 1, a =0, a’ =a, ФУ 1 = 29 ар = — 
Substituting the above into (6.5.22), the TVD equation may be expressed as 
Ault! 1 WAx 
i —_ sq— (Aut! — Ay Aut! — 2Auttl + ли] 
At Ax i ini) + а (ди + 2) 
1 VAx и 
= Ax lh – ја) + AX) (Ју – 2171 + |) (6.5.23) 
If we set 
_ _ БАХ алі Е 
51 = 5, 5 = ТАЕ" TAE! 52 = 51 


itis seen that the FDV equation (6.5.19) becomes identical to the TVD equation (6.5.23). 
Note that in TVD either at or a~ must be chosen from the flowfield and the FDV 
parameters sı and sz in FDV are automatically calculated. Of course, the precise shock- 
capturing mechanism of both methods is not exactly the same, because all the assump- 
tions made above are not true in general. However, it is interesting to note that the first 
order convection FDV parameter s; is related to the TVD limiter function V as 
SAX 
у 


sı = — 
ам 
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in which it is shown that the convection FDV parameters (s1, 52) are proportional 
or equivalent to the TVD limiter functions. A similar process can be shown also for 
negative-going waves (a^ — a, a* — 0). 

Considering that the motivations and procedures of derivation are completely dif- 
ferent, the analogy between the TVD scheme and FDV formulation as demonstrated 
above is remarkable. Notice that, beyond this analogy, the FDV formulation is to couple 
the convection variation parameters (s1, s?) with all other variation parameters (5s, 54) 
so that shock wave interactions with all other physical properties can be resolved. 
They are involved also in transitions and interactions of compressible/incompressible, 
inviscid/viscous, and laminar/turbulent flows. 

In the TVD methods, the resulting Euler equations are based on positive and nega- 
tive eigenvalues or Jacobians, either a~ = 0 or at = 0, which will switch the scheme to 
either backward differenceing for positive waves or forward differencing for negative 
waves in one dimension, respectively. 

To illuminate the consequence of the FDV theory, it is infomative to write (6.5.18a) 
in the form, 
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(6.5.24a) 


where the flux vector splitting scheme is used with a = a* -- a^ and the following 
definitions: 





For M>1, at=a, a =0, ёди =щ- шл, df = б фа, 
uF = u; — uii + i-z, Ff = fi — 2 fiit fia 
Бог M<1, a*=0, a` =a, õu] = uiy — i, Òf = fiy — fi 
децу = иза – ди ш, Sf = fiz — 2 fini + fi, 





Thus, the finite-differenced FDV equation takes the form 
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The main difference between the finite-differenced FDV theory and the TVD 
schemes lies in the fact that in FDV methods variation parameters control the shock 
capturing mechanism and play the role similar to the limiters in TVD. 

In the finite-differenced FDV methods, calculated variation parameters affect the 
convection and diffusion Jacobians associated with E and E; in (6.5.15a,b) based on the 
Mach number and Reynolds number changes between adjacent nodes in multidimen- 
sions. Thus, for high values of the variation parameters indicative of high gradients 
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of variables, characterize the discontinuous physical behavior of the variables. The 
contours of these variation parameters closely resemble the flowfield itself (see 
Figure 13.7.3.2). An example for a triple shock wave boundary layer interaction prob- 
lem using FDV-FDM is shown in Figures 6.8.21 through 6.8.24. Other examples of the 
FDV methods are demonstrated in Sections 13.7, 15.3, and 27.3. 


6.5.6 TRANSITIONS AND INTERACTIONS BETWEEN COMPRESSIBLE 
AND INCOMPRESSIBLE FLOWS 


One of the most significant aspects of the FDV scheme is that, for low Mach numbers 
(incompressible flow), the scheme will automatically adjust itself to prevent pressure 
oscillations by ensuring the conservation of mass. This can be evidenced by the presence 
of the second derivatives of pressure arising in the equations of momentum, continuity, 
and energy. We note that the FDV momentum equations given by (6.5.17) may be 
rearranged in the form, 


9 n n 
ay (Ys) ++ (pviv; + pài; — vij; — Sj(m) (6.5.25) 
with 
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(6.5.26) 


Similarly, the FDV equation for continuity becomes 
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(6.5.27) 


with a being the convection Jacobian for the continuity equation. Substituting (6.5.17) 
into (6.5.27) and rearranging the differential equation of continuity, 
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where the third derivative associated with s? is neglected. A glance at (6.5.26) and 
(6.5.29) reveals that the right-hand side terms S(m) for momentum and S(c) for con- 
tinuity are the additional terms of higher order derivatives arising from the process of 
derivations of the FDV equations. 

The FDV equation for energy is of the form, 


A(p E)'*! « At|[—(p Ev; - pvi); * (ijv), + ATi)" 
— At(si[A(p Ev;) *- pvi]; — 53 А(туу)) + КТ; |; У 7 


4 М а (е) + by) [(p Ev; t pvi)i = (тууу) = КТ], 


At2 e n 
* — (af? + М) [5 д (р Ем + ру) — saAQrijv; + ATA} 


2 
(6.5.30) 
which leads to the reconstructed equation of energy, 
9(pE п+1 
Зву + ри), + бууу) + КТЫ = 560) (6531) 
with 


5(е) = – ае Evi) + pvi]; — ss[A(nijvj) + kr] 
+ — 5 At а (e) + Б) [Ф Evi + pyi) i – (тууз): — Ета] 


+ 5 (20 + БА (р Ем + руу —з«А(тууу + КТ) Д)" (6.5.32) 


The physical implications of the right-hand side terms for all equations are quite com- 
plex. There exist not only the second derivatives of pressure for the terms having no 
variation parameters at the temporal station n, but also the inviscid/viscous interactions 
contributed by the s2 and s4 terms at the temporal station n + 1. Thus, the transitions 
and interactions between compressible and incompressible flows are contributed by 
inviscid/viscous interactions or convection/diffusion interactions. 

The most crucial aspect of the transition between compressible and incompressible 
flows is the relationship of the equation of state shared by both compressible and in- 
compressible flows. To this end, consider that initially the fluid is a perfect gas and that 
the total energy is given by 


1 
E- cT — © + иу (6.5.33) 
p 


The momentum equation for steady-state incompressible rotational flow may be inte- 
grated to give 


1 
| (p+ jv) ах = [шуы + реку јој) а (6.5.34) 


1 
zpVjVj = ро + Q (6.5.35) 


PVs 


6.5 FLOWFIELD-DEPENDENT VARIATION METHODS 


with 
1 
ge (рм, ју + реку је) ах 


where po is the constant of integration, and n is the spatial dimension. 
Substituting (6.5.33) into (6.5.35) leads to the following relationship: 


1 
ро = p(cpT + 5 ViVi — E) – О (6.5.36) 


If po as given by (6.5.36) remains a constant, equivalent to a stagnation (total) pressure, 
then the compressible flow as assumed in the conservation form of the Navier-Stokes 
system of equations has now been turned into an incompressible flow, which is expected 
to occur when the flow velocity is sufficiently reduced (approximately 0.1 < M < 0.3for 
air). Thus, (6.5.36) serves as an equivalent equation of state for an incompressible flow. 
This can be identified nodal point by nodal point or element by element for the entire 
domain. Figure 13.7.4e,f shows that both density and stagnation pressure begin to vary 
in the cavity flow problem for M = 0.1, whereas they remain constant for M — 0.01. 

We may begin with the condition given by (6.5.35) for compressible flows. If compu- 
tations are involved in low-speed flows, then the governing equations and computational 
schemes initially intended for high-speed compressible flows are automatically switched 
to those for low-speed incompressible flows with po remaining constant for all low 
Mach number flows (approximately 0.1 « M x 0.3) based on the flowfield-dependent 
variation parameters. If the flow reverses to compressible, then the stagnation pressure 
becomes variable, allowing the density to change. 

An advantage of the FDV scheme is to avoid the so-called pressure correction pro- 
cess, preconditioning approach, or the implementation of a separate hyperbolic-elliptic 
equation as is the case with other computational schemes designed to accommodate 
flows of all speed regimes. In the case of the FDV formulation, a computational scheme 
similar to pressure correction (keeping pressure from oscillating) automatically arises 
by means of the Mach number and Reynolds number-dependent variation parame- 
ters. This approach is particularly useful for the inviscid-viscous interaction regions and 
boundary layers close to the wall such as in hypersonic aircraft or shock wave turbulent 
boundary layer interactions in general. 


6.5.7 TRANSITIONS AND INTERACTIONS BETWEEN LAMINAR AND TURBULENT FLOWS 


When inviscid flow becomes viscous, we may expect that the flow may become laminar 
or turbulent through inviscid/viscous interactions across the boundary layer. Below 
the laminar boundary layer, if viscous actions are significant, then the fluid particles are 
unstable, causing the changes of Mach number and Reynolds number between adjacent 
nodal points (assuming they are closely spaced) to be irregular, the phenomenon known 
as transition instability prior to the state of full turbulence. How can these processes be 
modeled in FDV formulation? 

Fluctuations due to turbulence are characterized by the presence of the terms in the 
equation of momentum, continuity, and energy such as 


max min 


Re? Re? 
$3 Aij = : UNESCO XD (6.5.37) 
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Physically, the above quantity represents the fluctuations of total stresses (physical 
viscous stresses plus Reynolds stresses) controlled by the Reynolds number changes 
between the local adjacent nodal points. Thus, the FDV solution contains the sum of 
the mean flow variables and the fluctuation parts of the variables. 

Once the solution of the Navier-Stokes system of equations is carried out and 
all flow variables are determined, then we compute the fluctuation part, f' of any 
variable f, 


f2f-f (6.5.38) 


where f and f denote the Navier-Stokes solution and its time or mass average, respec- 
tively. This process may be replaced by the fast Fourier transform of the Navier-Stokes 
solution. Unsteady turbulence statistics (turbulent kinetic energy, Reynolds stresses, 
and various energy spectra) can be calculated once the fluctuation quantities of all 
variables are determined. 

Although the solutions of the Navier-Stokes system of equations using FDV are 
assumed to contain the fluctuation parts as well as the mean quantities, it will be unlikely 
that such information is reliable when the Reynolds number is very high and if mesh 
refinements are not adequate to resolve the Kolmogorov microscales. In this case, it is 
necessary to invoke the level of mesh refinements as required for the direct numerical 
simulation (DNS). It is expected that FDV methods lead to accurate solutions at high 
Mach number and high Reynolds number flows if the mesh refinements required for 
DNS are used. 

It is important to recognize that unsteadiness in turbulent fluctuations may prevail 
in the vicinity of the wall, although a steady state may have been reached far away from 
the wall. This situation can easily be verified by noting that AU"*! will vanish only in 
the region far away from the wall, but remain fluctuating in the vicinity of the wall, 
as dictated by the changes of Reynolds number in the variation parameter s3 between 
the nodal points and fluctuations of the stresses due to both physical and turbulent 
viscosities in Aj; characterized by (6.5.37). 


m CONCLUDING REMARKS 


Transitions and interactions between inviscid/viscous, compressible/incompressible, and 
laminar/turbulent flows can be resolved by the FDV theory. It is shown that variation 
parameters initially introduced in the Taylor series expansion of the conservation vari- 
ables of the Navier-Stokes system of equations are translated into flowfield-dependent 
physical parameters responsible for the characterization of fluid flows. In particular, 
the convection FDV parameters (s;, s?) are identified as equivalent to the TVD limiter 
functions in a specialized case. The FDV equations are shown to contain the terms of 
fluctuation variables automatically generated in the course of developments, varying in 
time and space, but following the current physical phenomena. In addition, adequate 
numerical controls (artificial viscosity) to address both nonfluctuating and fluctuating 
parts of variables are automatically activated according to the current flowfield. It has 
been shown that some existing numerical schemes in FDM are the special cases of the 
FDV theory. 


6.6 OTHER METHODS 


An example of three-dimensional triple shock wave boundary layer interactions is 
demonstrated in Section 6.8.2. Some simple problems of FDV methods for supersonic 
compression corner and driven cavity using FEM are shown in Section 13.7. Appli- 
cations of FDV theory using FVM-FEM are demonstrated in Section 15.3. Finally, 
applications of FDV-FEM methods to relativistic astrophysical flows are presented in 
Section 27.3. 


6.6 OTHER METHODS 


6.6.1 ARTIFICIAL VISCOSITY FLUX LIMITERS 


The convection flux vector may be written in the form [Jameson et al., 1981], 


О +0; 
Е = (2520) -djy (6.6.1) 


with 


2 4 
2 = (О — Uj) - 853 (Ujia — 3Uj +30) – Оа) 


j 


2 
ep o FO Rapp 


4 2 
) ha = max(0, K® Куул — efha) 





where К) апа к are real numbers fixing the amount of diffusion brought up by 
the second and fourth order dissipative operators. Rj+1/2 is the spectral radius of the 
Jacobian dF/dU at the cell face j + 1. v;,1/? is a limiter based on 


ш, [Ру+1— 2Р;+ Ру-1\! 
у [Piga + 27; + Ppl 
Viu — max (v, ар) (6.6.2) 
Thus, the flux vectors may be written in terms of limiters in the form, 
1 1 
Ба = 4(Uj Tj  Uja а) = 2(0) + Uja) 
1 1 
Еул = 5(Uj-1Y;-1 + U;Y;) = 5(Uj-1 + U;) (6.6.3) 
Using the flux of the mean value, we obtain 
1 
Fian = nu + Uj OU; + Yj) 
1 
Брај = G(Uj-1 + Uj Uj + Yj) (6.6.4) 


which represents a semi-discrete equation using a skew-symmetric form of second 
order. It is designed to reduce the aliasing errors that are crucial in low order nondis- 
sipative schemes useful in problems such as large eddy simulations of turbulence (see 
Section 21.7.3). 
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6.6.2 FULLY IMPLICIT HIGH ORDER ACCURATE SCHEMES 

The Navier-Stokes system of equations in terms of the primitive flow variables, 
Q-[p v; pl 

may be written as 


IQ dQ 0G; 

















i =0 6.6.5 
a ^x" Ји (6.6.5) 
with 
A29 — AQ: +A Q} 
OX; 3 ] 
AF =PAF P! (6.6.6) 


where A; is the convection flux Jacobian matrix. 
The fully implicit finite difference approximations of (6.6.5) may be written as 


зо"! _ 4Q" T 0"! 


ӘС; п+1 
SA: + (А707 - A; Q5)" + ( ) = 0 (6.6.7) 


Ox; 


The Newton-Raphson solution of (6.6.7) may be written in the form 


H 
( + ats) AQ” = — AQ” + AtH” (6.6.8) 


with 


m+1 3 n+1 n 1 n-1 uis 
ag”! = (5Q" — 20" + 50 





3 1 4 
AQ” = (59 _ 20" + 59") 





нт | аго аго) + | 


OX; 
where the superscript m represents the m-th iteration step, with Q* and Q^ indicating the 
forward and backward finite differences. Rai and Moin [1993] used fifth order accurate 


finite differences for large eddy simulation calculations in compressible flows with a 
seven-point stencil, 


Е —60; 2 + 600; 1 + 400; — 1200; + 300; — 40, з 








9. 120Ax 
40; 3 — 300; 1200; > — 400; — 600; _1 + 60; — 
о = Оз 0:2 + 92 Q О; 1 + 60; > (6.6.9) 


on a grid that is equidistanced in the x-direction. The remaining convective terms are 
evaluated in a similar manner. The above scheme is used in Section 21.7.3. 


6.7 BOUNDARY CONDITIONS 


6.6.3 POINT IMPLICIT METHODS 


In order to circumvent stiff equations due to widely disparate time scales in source 
terms (such as occur in chemically reactive flows), it is advantageous to use the point 
implicit scheme in which the source terms are provided implicitly. Thus, the Navier- 
Stokes system of equations are written as 

















Au dF; | dG; \" ов 
– |В' + — AU" | =0 6.6.10 
At v (= T OX; ) ( T 90 ) ( ) 
Rearranging, we obtain 
ву“ дЕ; ӘС̧; 7 
Іл) АО = л ~—B 6.6.11 
( su) (= = OX; ) ( ) 


where the source term Jacobian is evaluated implicitly. Note that derivatives of the 
convection and diffusion terms may be discretized with the fourth order accuracy finite 
difference scheme as used in Section 22.6.2. 


6.7 BOUNDARY CONDITIONS 


Mathematical theories of boundary conditions have been reported extensively in the 
literature. They include Kreiss [1970], Rudy and Strikwerda [1980], Gustafsson [1982], 
Dutt [1988], Oliger and Sundstróm [1978], and Nordstróm [1989], among others. Incor- 
rect specifications of boundary conditions result in solution instability, nonconvergence 
of solutions, and/or convergence to inaccurate results. Boundary conditions must be 
correctly specified in accordance with speed regimes at inlet and outlet, viscous inter- 
actions on solid walls, one-dimensional or multidimensional geometries, reflecting and 
nonreflecting boundaries, and farfield boundaries. 

Recall that derivations of Neumann boundary conditions and specification of bound- 
ary conditions in general for hyperbolic, parabolic, and elliptic equations were presented 
in Section 2.3. Discussions on boundary conditions associated with FEM will be included 
in Sections 10.1.2, 11.1, and 13.6.6. Multiphase flow boundary conditions are also pre- 
sented in Section 22.2.6. In what follows, various boundary conditions involved in FDM 
are described. 


6.7.1. EULER EQUATIONS 


6.7.1.1. One-Dimensional Boundary Conditions 


As mentioned in Section 6.2.1.3, the number of boundary conditions to be specified 
at inflow and outflow boundaries is determined by the eigenvalue spectrum of the 
Jacobian matrices (6.2.6) in terms of the primitive variables associated with bound- 
ary conditions normal to the surface. They are the characteristic variables or Riemann 
invariants W,, W2, and W3 in one dimension as given by (6.2.15) and (6.2.30). The 
general rule is that the number of Dirichlet boundary conditions for primitive vari- 
ables is equal to the number of positive eigenvalues of the Jacobian matrix, which 
are prescribed as physical boundary conditions. In contrast, the negative eigenvalues 
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represent the numerical boundary conditions which must be extrapolated from the 
flowfield. 

Propagation of flow quantities in a one-dimensional flow are shown for expansion 
and shock waves in Figure 6.2.3. Note that C_ wave is negative for subsonic flow whereas 
it is positive for supersonic flow in the domain of dependence. A summary of general 
boundary conditions is shown in Figure 6.7.1. At an inlet point, the characteristics Co 
and C, have slopes u and u +a, which are always positive for a flow in the positive 
x- direction. Thus, they will carry information from the boundaries toward the inside 
domain. The third characteristic C_ has a slope whose sign depends on the inlet Mach 
number. For the supersonic inlet, C_ has a positive sign, whereas it has a negative sign for 
subsonic flow. Therefore, no boundary conditions associated with C_ for the subsonic 
inlet can be specified. Similar considerations can be made for the outlet. Namely, no 
boundary conditions are to be specified for Cy and Cp. As to C_, however, we must 
provide boundary conditions for subsonic outlet, but not for supersonic outlet. 

Note that each characteristic variable transports a given information and the quan- 
tities transported from the inside of the domain toward the boundary will dictate the 
situation along this boundary. Thus, only variables transported from the boundaries 
toward the interior are identified as physical boundary conditions. The remaining vari- 
ables transported outside of the domain depend on the computed flow situations or 
part of the solution. This additional information, known as the numerical boundary 
conditions, can be linearly or quadratically extrapolated from the downstream (inflow) 
or upstream (outflow) flowfield information. These physical and numerical boundary 
conditions are summarized in Table 6.7.1. 


Characteristic Boundary Conditions 

If the full information on the incoming and outgoing characteristics is recovered 
from the imposed combinations of conservation variables U and primitive variables V, 
then the problem is said to be well posed. Let us consider the subsonic outlet in which 
one physical boundary condition is allowed, say pressure p. From the relations (6.2.19) 
and (6.2.23) together with (6.2.28) we may write 


= = —1/ра 0 1 Ар 
AW, 1 l| AV, 
AW = | | = | ag d | | =|-1/a2 1 O| | Ap (6.7.1) 


-1 7-1 
AW, Lig Та | | ДУ 1/ра 0 1] |Ли 


where the subscript 0 denotes end conditions, with a and b indicating the physical 


Table 6.7.1 Physical and Numerical Boundary Conditions 
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(imposed variable) and numerical (free variable) boundary conditions, respectively. 


W 
Wa = Ws, Wily | Va =P, ъ= |5) 


Е = _ —1/a? E 1 0 
La = —1/pa, Lj in [0 1] , Ly = | 1/ра | , Lis = | | 


Solving AV, from (6.7.1) yields 
AV; = (151) [АМЬ — Lt AVa] (6.7.2) 


Obviously, the nonsingularity of Lj, in (6.7.2) constitutes the condition for well- 
posedness. Thus, we require 


[Lip | #0 (6.7.3) 


This can be applied for the various combinations of primitive variables at the boundaries. 
Atasubsonic outlet it is shown by (6.7.1) that any of three variables p, u, pcan be chosen 
as a physical boundary condition. This is because the first column of the transformation 
matrix in (6.7.1) contains all nonzero terms and thus none of the submatrices defining 
Wi, is zero. For a subsonic inlet the physical boundary conditions W, consist of p and 
u, with W, = p. This leads to 


1 0 —1/а2 Ар 
= |0 1 1/ра Au (6.7.4) 


aw-| 
0 1 —1/pa jọ LAP 


AW, 
AW, 


where it is seen that the bottom row of the transformation matrix has one zero term 
corresponding to the density p so that 
Ap 

(рајо 

which indicates that it is not possible to define Ap at the boundary and the choice of 
u and p as a physical boundary condition is not well-posed. However, for any other 
combination involving p as a physical condition, one can determine the remaining free 
variable using (6.7.5). 


AW, = Au — (6.7.5) 


Extrapolation Methods 

For simplicity, let us use the variable Q to denote either the conservation variables 
(U), primitive variables (V), and characteristic variables (W) or any other combina- 
tion, with the conditions for an inlet boundary designated as i = 1, 2,3... and outlet 
boundary asi = p, p—1, p —2,... The common practice is to use a linear (first order) 
extrapolations as follows: 

nal. n+1 n+1 

Әр =201 – 0 (6.7.6a,b) 
AQ —2AQ , — АО 


© =20 1 ©: 
-1 -1 
AQ" 22AQ^! — AQ] 
Q^ = 2Q" E О"! 
p p p 
Ж п—1 
AQ’, = AQ" 


Space extrapolation: 
Space-time extrapolation: 


(6.7.7a,b) 


Time extrapolation: (6.7.8a,b) 
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These schemes were studied by Griffin and Anderson [1977] and Gottlieb and Turkel 
[1978] for applications to the two-step Lax- Wendroff schemes. They show that the space- 
extrapolation methods do not stabilize these schemes nor reduce the stability limits. 

Another approach is to discretize the equations at the boundary points in a one-sided 
manner such as (3.2.5) and to add this equation to the interior scheme. For instance, 
one could add a first order appropriate upwind equation in the Lax-Wendroff scheme 
and provide the missing information. Some of the examples for boundary conditions 
are shown in Figure 6.7.2. 


Supersonic Outflow 
Subsonic Inflow 


P, T, 


INFLOW OUTFLOW 


Numerical boundary conditions Numerical boundary conditions 

Extrapolate: u,=2u,—u, Extrapolate: u,,=2u,,—u,,,P,;=2Pi4— Py 
Compute: p=pRT T, -274,— T, 

Initial conditions, p(x,0) ^ 7(x,0) — u(x.0) — 0; If outflow is subsonic, specify Pis and set 
the others free. 


| 


© 
D 


u= 
v= 
p= 
T= 


з 


< 
v 


M,,,>1 


out 


8 


u, v, p, T 
Extrapolated 


+ p Extrapolated 


u=v=0 
T=T,, (Isothermal) 


(Adiabatic) 





(b) 


Figure 6.7.2 Examples for boundary conditions (a) 1-D boundary conditions for variable cross sections. 
(b) 2-D boundary conditions for a flat plate. 


6.7 BOUNDARY CONDITIONS 


Characteristic Extrapolation Methods 

This is an alternative method to the one-sided discretization of the compatibility 
equations corresponding to the outgoing characteristics [Yee, Beam, and Warming, 
1982]. It follows from (6.7.2) that the numerical characteristic variables AW; are defined 
by an extrapolation such as in (6.7.6b): 


AWb,p = 2AWp, p-1 — AW5, p-2 (6.7.9) 


The values at i 2 p — 1 and i — p — 2 are obtained from the primitive variables by an 
explicit evaluation of (6.7.2): 


AW, = БОДА + ГАУ» fori =p—1,p—2 (6.7.10) 


where the matrix elements are evaluated at time level n. By setting AV, = 0 in (6.7.2) 
we obtain 


АҮ = (Lip) АМЬ, (6.7.11) 


where for time dependent problems AV, z 0. This will be determined by the imposed 
time variation. The free variables V;,, are transformed to the conservation variables 
through (6.2.7). 


АУ, | 0 
аум], ] — 
For subsonic outflow boundary with pressure imposed, we observe that 
l| e. —1/a? | 1 0 p 
м [2n] Бер р] (6739 
_ —Ар/а? + Ар Е —Ap/a? + Ар _ | Дил 
кыша а А „1 | Арјра + ћи |,“ | дио], (6.7.14) 


with i 2 p — 1,i — p — 2. It follows from (6.7.11) and (6.7.14) that 


_ |АДр]| __|1 О|| Дил 
пи = [86] =} [|], zu 


Similarly, the corresponding conservation variables are given by (6.7.12), 
Ap Ap 
AU, =M | Ди | = | А(ри) (6.7.16) 
0 : A(p E) 5 


Thus the boundary condition equation for (Ap), may be written as 


A A 
(Ар), + ($ - м) - (52 = м) =0 (6.7.17) 
а р—1 р—2 


а? 


This should be added to the interior point p — 1. Similar equations can be written for 
A(pu) and A(p E). 
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6.7.1.2  Multi-Dimensional Boundary Conditions 


Evaluation of multidimensional boundary conditions may be carried out similarly as 
in one dimension. The number of physical boundary conditions to be imposed at a 
boundary with the normal vector n pointing toward the flow domain is determined by 
the signs of the eigenvalues of the matrix K in terms of the primitive variable Jacobian 
A; or the conservation variable Jacobian a;. 


K — Ain (i —1,2,3) 


К? ақ (i —1,2,3) (6.7.18a,b) 
The eigenvalues A of both matrices K and K* are equal, 
Vi Kj 0 0 0 0 
0 Vi Kj 0 0 0 
А=| 0 О ук; 0 0 (6.7.19) 
0 0 0 ViKj та 0 
0 0 0 0 ViK;— a 


in which the normal velocities vjn; = v;«; determine the signs of the eigenvalues. 

Note that, for the inflow and outflow boundaries, if an eigenvalue is positive, the 
information carried by the corresponding characteristics propagates toward the interior 
domain and a physical boundary condition is to be imposed. If \ is negative, then the 
numerical boundary condition must be imposed. For example, at the subsonic inlet, two 
thermodynamic variables (temperature and pressure) and two velocity components are 
available as physical boundary conditions and one velocity component can be used as 
a numerical boundary condition. 

For a solid wall, a single physical boundary condition is required as only one char- 
acteristic enters the flow boundaries. This is equivalent to 


Vini = 0 
pn; #0 
Here, the wall pressure is numerically extrapolated from adjacent points. 


Two-dimensional compatibility or characteristic relations are written as an extension 
of (6.2.28) as 


(6.7.20a,b) 


00 
= куби — = 
SW = a = | а Р (6.7.21) 
У —njov; + we 
pa 


which may be recast into (6.2.20) and (6.2.29). Thus, if the pressure and the velocity 
are uniform in the boundary surface, it is seen that we recover the one-dimensional 
condition given by (6.7.20). 


6.7.1.3 Nonreflecting Boundary Conditions 


Physical boundary conditions may be replaced by specification of nonreflecting bound- 
ary conditions. Let a constant pressure be imposed at a subsonic exit section as 


Ap- p" — p" =0 (6.7.22) 


6.7 BOUNDARY CONDITIONS 


This is equivalent to allowing perturbation waves to be reflected at the boundaries. Since 
the amplitude of the local perturbation wave carried by the incoming characteristic is 
Aws = Au — Ap/pa, imposing Ap = 0 amounts to the generation of an incoming wave 
of intensity Aw; = Au reflected from the exit boundary. 

Engquist and Majda [1979] and Hedstrom [1979] proposed that the nonreflecting 
boundary conditions be implemented by making the local perturbations propagated 
along incoming characteristics vanish. 











QUK 
— 6.7.23 
at ( ) 
This will require that, for subsonic flows, we have 
Inlet boundary conditions 
A 
Aw, = Ар – Æ = (6.7.24a) 
a n 
A 
Aw, = Au+ > = (6.7.24b) 
р'а" 
Outlet boundary condition 
A 
Aws = Au — 2È (6.7.25) 
р”а" 


These characteristic variables are not constant across a shock wave and will result in a 
reflection wave if a shock passes through a boundary. 

Rudy and Strickwerda [1980] observed that the nonreflecting condition (6.7.23) does 
not ensure (6.7.22) or p — p* and that an ad hoc treatment may be to replace (6.7.23) 
for the incoming characteristic by, at the exit boundary, 


Бараа (р р*) = (6.7.26) 


for o — 0. The parameter a is problem dependent. For example, it has been suggested 
that we may choose 0.1 < a < 0.2 for M = 0.8 and a = 1 for M = 0.4. 


6.7.2 NAVIER-STOKES SYSTEM OF EQUATIONS 


The Navier-Stokes system of equations may be considered as mixed hyperbolic, 
parabolic, and elliptic equations, or refered to as incompletely parabolic equations 
[Strikwerda, 1976; Gustafsson and Sundström, 1978]. Let us consider the Navier-Stokes 
system of equations in the form 

dU dU aU 970 


а; b; су 
а а Ox OX; 





=0 (6.7.27) 


which is obtained from (6.3.7) by inserting the convection Jacobian aj, diffusion Jacobian 
b;, and diffusion gradient Jacobian ¢;;. To determine the number of boundary condition, 
we must convert the conservation variables, U — [p pv; pE]" into nonconservation 
variables (primitive variables), V = [p v; p]" such that 


ду ду ду ә?у 


Aj B; Ci; 
ot T OX; i "Ox; 5 1 дх;дху 





=0 (6.7.28) 
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Here, procedures similar to those employed for the case of the Euler equations in 
Section 6.2.1 may be followed to obtain the eigenvalues for the diffusion Jacobian B; and 
the diffusion gradient Jacobian C;; through the transformation matrix of the form (6.2.7) 


Mtm 
ду 


so that 
A; M IgM, B;-M !biM, C; -M ом 


Introduce the oscillatory behavior in (6.7.28) with the wave number x; and frequency 
w in the form, 


У = Vel sisi (6.7.29) 
leading to 

(— 4- Aik; 4 Biki 4- Cijki K;)V =0 (6.7.30) 
which has a nontrivial solution if and only if 

|K - AI| 20 (6.7.31) 
with 

M =o (6.7.32) 

К = Aix; t Bik; 4 Cijkik; (6.7.33) 


The eigenvalue problem similar to (6.7.31) was obtained by Nordstrém [1989], 
neglecting B;k;. 

For multidimensional problems, the extra boundary conditions for the Navier-Stokes 
system of equations are obtained by 


| тыа = | тутаг (6.7.34) 
Q r 
with 

Tijni = wl (vi, + Vii Ni — АЛ] (6.7.35) 


where the velocity gradients are taken in the flow directions. 

Unlike Euler equations, the Navier-Stokes system of equations require the no-slip 
boundary conditions at solid walls, resulting in the relative velocity between the fluid 
and the solid wall being zero. 

For an adiabatic wall, we have 


qu = —kTjn; = 0 (6.7.36) 


The wall temperature T = T, may also be fixed. The second thermodynamic variable 
at the solid wall can be obtained either by extrapolation from the inside or by applying 
the normal pressure equation 
др 
дп 
which vanishes for thin shear layers. A summary of boundary conditions for the Navier- 
Stokes system of equations is shown in Figure 6.7.2. 


EE (6.7.37) 


6.8 EXAMPLE PROBLEMS 


Since the exact form of eigenvalues of K in (6.7.33) depends on many different phys- 
ical and geometrical conditions, the number of physical boundary conditions (positive 
eigenvalues) and the number of numerical boundary conditions (negative eigenvalues) 
cannot be determined exactly for all arbitrary physical and geometrical situations. 

As mentioned earlier, the accuracy and convergence of numerical solution of the 
Navier-Stokes system of equations depend on correct applications of boundary condi- 
tions. Rudy and Strickwerder [1980] and Nordstróm [1989] examine various options of 
boundary conditions and evaluate the rates of solution convergence (well-posedness) 
associated with appropriate choices of boundary conditions. Other theoretical studies 
of boundary conditions include Kreiss [1970], Strickwerder [1976, 1977], Gustaffson 
and Sundstróm [1978], and Engquist and Gustaffson [1987], among others. 


6.8 EXAMPLE PROBLEMS 


Since benchmark problems using the central schemes, low and high order upwinding 
schemes including MUSCL, TVD, FCT, and ENO have been amply demonstrated in 
the literature, no attempt is made to include them here except for a simplest example 
for the benefit of the beginner. FDM applications of the FDV theory for high-speed 
flows have not appeared in the literature, and so they are illustrated in this section. 
Some incompressible and compressible flow problems using the FDV theory via FEM 
are presented in Section 13.7. 


6.8.1 SOLUTION OF EULER EQUATIONS 


In this example, solutions of Euler equations are given in a quasi-one-dimensional 
nozzle with variable cross section, NACA 1135, using McCormack explicit scheme and 
flux vector splitting method. 


Given: 
S(x) = 1.398 + 0.347 tanh(0.8x — 4) ft? (NACA 1135) 
у =14 
ft? 
К = 1716—— 
T sec? R 
Case 1 


Supersonic inflow — supersonic outflow. 


Boundary Conditions 
Inflow 


M — 1.5 

p = 1000 psf 

p = 0.00237 slug/ft* 

pu = 2.7323 slug/f sec 
p E — 4075 slug/ft sec? 
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Outflow. Full extrapolation of U is required since all eigenvalues are positive. 


Initial Conditions 


p = 0.00237 
pu = 2.7323 0<x<10 
pE = 4075 


Case 2 
Supersonic inflow — subsonic outflow. 
Boundary Conditions 


Inflow — same as before 
Outflow — u = 390.75 ft/sec. 


Other quantities are extrapolated since two eigenvalues are positive. 


Initial Conditions 
p = 0.00237 p = 0.00237 
for x < 2.8 4 ри = 2.7323, forx » 2.81 pu — 0.92608 
pE = 4075 pE = 2680.93 


Results: The computational results for both the McCormack and flux vector splitting 
methods are shown in Figure 6.8.1.1a for Case 1 and Figure 6.8.1.1b for Case 2. The 
solution for both methods was obtained using a total of eighty grid points. 


Case 1 
Both schemes demonstrate a good level of accuracy, with the flux vector splitting 
scheme converging faster than the McCormack explicit scheme. 


Case 2 

Here again we find that the flux vector splitting scheme converges faster than the 
McCormack explicit scheme, but the level of accuracy is not as good as in the first case 
(supersonic outflow). In this case, the solution exhibits dispersion errors at the shock. 


6.8.2 TRIPLE SHOCK WAVE BOUNDARY LAYER INTERACTIONS USING FDV THEORY 


The FDV theory is utilized to analyze the flowfield produced from a triple shock/ 
boundary layer interaction using 3-D FDM discretization [Schunk et al., 1999]. Flow- 
fields of this nature are often encountered in the inlets of high-speed vehicles such as 
the scramjet engine of NASA's Hyper-X research vehicle. For this analysis, the FDV nu- 
merical results are compared to the experimental measurements and FDM calculations 
via k — € turbulent model reported by Garrison et al. [1994]. As indicated earlier, the 
FDV theory is expected to simulate turbulent flow accurately if DNS mesh refinements 
are provided. However, such mesh refinements are not available at the present time due 
to limited computer resources. No turbulence modeling is used in the present analysis. 
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Figure 6.8.1.1 ^ Quasi-one-dimensional supersonic nozzle flow. (a) Case 1 supersonic inflow-supersonic out- 


flow. (b) Case 2 supersonic inflow-subsonic outflow. 
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(a) (b) 
Figure 6.8.2.1  Hypersonic aircraft inlet. (a) Wind tunnel model. (b) Inviscid fin shock reflection (top view, 
x-z plane). 


The wind tunnel model used to produce the triple shock/boundary layer interaction 
consists of two vertical fins and a horizontal ramp as shown in Figure 6.8.2.1. The angle of 
attack for the fins is 15° and the ramp is inclined at an angle of 10° with respect to the inlet 
flow. The inlet flow is at Mach 3.85 with a stagnation temperature and pressure of 295K 
and 1500 kPa, respectively. The fins are 82.5 mm high and are separated by a distance of 
96.3 mm. The leading edge of the model is located 21 cm in front of the ramp inlet and 
produces a turbulent boundary layer with a thickness of 3.5 mm at the inlet to the model. 
Flow through the model is characterized by three oblique shocks originating from the 
leading edges ofthe ramp and the fins. Above the oblique ramp shock, the two inviscid fin 
shocks intersect and reflect as shown in Figure 6.7.1b. For the purposes of this analysis, 
the ramp is assumed to be 120 mm in length, the distance at which the reflected inviscid 
fin shocks are just incident upon the exit corners of each fin. According to inviscid flow 
theory, the fin shocks should intersect approximately 92 mm from the combined ramp 
and fin entrance. Measurements of the flowfield structure in the x—y plane are made via 
the Planar Laser Scattering (PLS) technique at various depths upstream of, coincident 
with, and behind the inviscid fin shock intersection [Garrison et al., 1996]. 

A detailed PLS view of the corner shock reflection physics is shown in Figure 6.8.2.2 
[Garrison et al., 1996]. As shown in the figure, the inviscid fin (a) and ramp (b) shocks 
reflect to form the corner (c) shock. Both the embedded ramp (d) and fin (g) shocks split 
into separation (e,h) and rear (f,i) shocks above the ramp and fin boundary/separation 
layers. The ramp separated region (j) and the slip lines (k) dividing the different velocity 
regions as induced by the shock structure are also visible in the image. 

Since the two fins are symmetric about the centerline, only half of the wind tunnel 
model is included in the computational model. Two finite difference computational 
grids, varying in resolution, are developed for the FDV analysis. The coarse grid model, 
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PLS Image of Corner Flow Corresponding Flowfield Structure 


Figure 6.8.2.2 Fin/ramp shock structure in the x-y plane [Garrison et 
al., 1996], a) inviscid fin shock, b) corner shock, c) inviscid ramp shock, 
d) embedded ramp shock, e) ramp separation shock, f) ramp rear shock, 
g) embedded fin shock, h) separation fin shock, i) rear fin shock, j) sepa- 
rated region, k) sliplines. 


consisting of a nonuniform nodal resolution of 31 x 41 x 55 (inthe x, y, and z directions) 
is shown in Figure 6.8.2.3. The viscous grid is clustered close to the fin and ramp surfaces. 
Results from the coarse grid analysis are used as the starting condition for the fine grid 
model. The fine grid model is obtained by interpolating the flow variables against the 
coarse mesh. Doubling the number of grid points in each direction produces a fine grid 
with over 538,000 nodal points (61 x 81 x 109). Recall that the most important aspect of 
the FDV theory is that the shock capturing mechanism and the transition and interaction 
between compressible/incompressible, viscous/inviscid, and laminar/turbulent flows are 
incorporated into the FDV formulation. No special treatments are required to simulate 
these physical phenomena. Thus, the finite difference discretization requires no special 
schemes. Simple central differences can be used to discretize the FDV equations given 
by (6.5.14). 

The inlet conditions to the model are fixed with the freestream conditions described 
above (M = 3.85, Py = 1500 kPa, and 7) = 295 K) and include a superimposed bound- 
ary layer 3.5 mm in height. At the fin and ramp surfaces, no-slip velocity boundary 
conditions are imposed and the normal pressure and temperature gradients are set to 
zero. In the symmetry plane and for the bounding surface on top (x-z plane), all of the 
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Figure 6.8.2.3 Three-dimensional finite difference models. 
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Figure 6.8.2.4 Inviscid fin shock interaction. 
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flow variables are computed such that the normal gradients vanish except for the normal 
flux, which is explicitly set to zero. At the exit, all of the flow variables are extrapolated 
from interior grid points. 

In order to test the hypothesis that the FDV equations contain the necessary terms 
to model turbulence, no turbulence model is included in the analysis. It is theorized 
that turbulent fluctuations result from the interaction of the convective and diffusion 
Jacobians present in the second order terms of the FDV equations as dictated by the 
FDV parameters (si, 52, 53, 54). The conclusions drawn from this study will be limited 
to predictions of the boundary layer separation height since the experimental results 
contain no measurements of turbulent statistics such as spectral energy density versus 
wave numbers, etc., since no Kolmogrov microscales are resolved in this analysis. 

Density contours for the inviscid shock interaction (x-z plane, as viewed from above 
the wind tunnel model) are shown in Figure 6.8.2.4. The 15° fins produce inviscid shocks 
that are predicted to intersect and reflect approximately 97 mm from the ramp entrance 
(as opposed to 92 mm as predicted by inviscid flow theory). The reflected shock does 
not intersect with the exit corner of the ramp as expected. The discrepancy between the 
numerical prediction and inviscid flow theory could be due to the secondary oblique 
shock that is formed behind the fin shock (approximately 45 mm from the entrance). 
This is apparently an anomalous condition and could be due to the formation of a 
nonphysical boundary layer on the fin, possibly due to the discretization of the flowfield 
close to the fin wall. 

Static pressure contours for flow in x-y planes located 70 mm (upstream of the invis- 
cid shock intersection) and 97 mm (coincident with the inviscid shock intersection) from 
the combined fin/ramp entrance are shown in Figure 6.8.2.5. To match the experimental 


wat Figure 6.8.2.5 Static pressure contours in x— 
y plane before (left) and coincident (right) 
with the inviscid fin shock intersection. 
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Figure 6.8.2.6 Boundary layer separation on the ramp. 
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images, the z locations of the x-y planes are scaled relative to the predicted inviscid fin 
shock intersection. The numerical predictions upstream of the fin shock intersection 
(left) correlate well with the experimental PLS images. Evident in the upstream figure 
are the inviscid ramp and fin shocks as well as the corner reflection. The flow separation 
from the ramp is also visible, appearing as concentric isobaric rings. Although not well 
resolved, it appears that both the embedded fin and ramp shocks split into separation 
and rear shocks above the respective surface separation/boundary layers. Coincident 
with the shock intersection (see right), the inviscid fin shocks merge together in the sym- 
metry plane. No curvature of inviscid fin shock is observed in the numerical predictions 
as in the experimental results. The reflection of the corner shock about the symmetry 
plane is observed, but the ramp embedded shock is much lower relative to the height 
of the fin than in the experimental results. The ramp boundary layer separation is not 
strongly resolved in the static pressure contours. It is important to note that these results 
from the FDV theory qualitatively reveal the boundary layer separation predicted by 
Garrison et al. [1996] using a k-e turbulence model. 

An alternative view (Figure 6.8.2.6) of the flowfield in the symmetry plane 
(y-z plane, x = 0) shows the boundary layer separation and the reflection of the fin in- 
tersection shocks through the weaker ramp shock. No experimental imagery is available 
to compare to this figure, but it is nonetheless informative. Boundary layer separation 
appears to be approximately 5 mm at the exit. 

More fundamental studies for validation of the FDV theory are presented in Chap- 
ter 13 using FEM. Contour plots of the FDV parameters are shown to resemble the 
actual flowfields of the supersonic compression corner flow. Transition between com- 
pressible and incompressible flows is also demonstrated for the driven cavity problems. 
Thus, these fundamental examples are not duplicated in this chapter. The reader is 
invited to examine Examples (3) and (4), Section 13.7, for details. 


6.9 SUMMARY 


History of compressible flow computations using potential equations, Euler equations, 
and the Navier-Stokes system of equations is long, and so is this chapter. Our focus was 
to study how to capture shocks in both inviscid flows and viscous flows. In compressible 
inviscid flows using Euler equations, we studied central schemes, first order upwind 
schemes, and second order upwind schemes. Specifically, we examined the flux vector 
splitting and Godunov method for the first order scheme and MUSCL, TVD, ENO, 
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and FCT for the second order scheme. For compressible viscous flows, it is necessary 
to solve the Navier-Stokes system of equations. We examined explicit methods, im- 
plicit methods, PISO methods, preconditioning methods, flowfield-dependent variation 
(FDV) methods, and other available methods. Exhaustive coverage of potential equa- 
tion, Euler equations, and Navier-Stokes system of equations has been made available 
in many other texts, particularly in Hirsch [1990]. Thus, in this text, only a brief sum- 
mary of these topics is provided. The emphasis has been placed on the FDV methods, 
anticipating that this theory be investigated more thoroughly in the future. 

Currently, a limited amount of validation of the FDV theory is available. It has been 
verified that (1) the FDV parameters are equivalent to the TVD limiters, (2) FDV param- 
eter contours resemble the flowfield (Mach number or density contours), and (3) tran- 
sitions and interactions between inviscid/viscous flows, compressible/incompressible 
flows, and laminar/turbulent flows are characterized by the FDV process. Examples 
demonstrating these fundamental properties are presented in Section 13.7. An extensive 
and rigorous future research on FDV theory will be required not only for its own the- 
oretical foundation, but also for closer examinations as to the relationships with other 
methods. 
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CHAPTER SEVEN 





Finite Volume Methods via 
Finite Difference Methods 


7.1 GENERAL 


Finite volume methods (FVM), often called control volume methods, are formulated 
from the inner product of the governing partial differential equations with a unit 
function, I. This process results in the spatial integration of the governing equations. 
The integrated terms are approximated by either finite differences or finite elements, 
discretely summed over the entire domain. Recall that we briefly discussed this subject 
in Section 1.4 for one-dimensional problems. 

One ofthe most important features of FVM is their flexibility for unstructured grids. 
The traditional curvilinear coordinate transformation required for FDM is no longer 
needed. Designation of the components of a vector normal to boundary surfaces in 
FVM accommodates the unstructured grid configuration with each boundary surface 
integral constructed between nodal points. 

For illustration, consider the conservation form of the Navier-Stokes system of 
equations 


_ 90 , 8E; , 2G; 


R= — = 
ot Ox; OX; 








B (7.1.1) 


The finite volume equations are obtained as 








90 OF; 0G; 
I, R)= RdQ = m —B)dQ=0 7.1.2 
[ (2+2. ) ( ) 
Or 
oU 
| (2 -в) dQ «f (F; + G; )njdT = 0 (7.1.3) 
a \ ot г 


where n; denotes the component of a unit vector normal to the boundary surface. 
Discretizing (7.1.3) and summing over all discrete nodes or cells (elements) throughout 
the control volumes (CV) and control surfaces (CS), we obtain 


AU 
X -5Jan« Yum t Gi) AT —0 (7.1.4) 
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or 


(AU - A(B)AQ - Y At(F; + Gin; AT = 0 (7.1.5) 
CV CS 


The basic idea of FVM is to obtain a system of algebraic equations for the dis- 
cretized control volume and control surfaces written such as in (7.1.5). In this process, 
the conservation of all variables is enforced across the control surfaces. Thus, when a 
specific quantity of a conserved variable is transported out of one control volume, the 
same quantity is transported into the adjacent control volumes. As a result there is no 
artificial creation or destruction of conserved variable. Inaccuracies that arise in coarse 
meshes, therefore, are not the result of a failure of any variable, but rather are due 
to approximation errors. Another advantage of FVM is that the discretized governing 
equations retain their physical interpretation, rather than possibly distorting the physics 
due to numerical discretization of each derivative term. 

The finite volume methods are cost effective, because the calculation of flows at 
the surface of the adjoining control volumes need be performed only once since the 
expression is the same for both control volumes, differing only in sign. This gives 
rise to both cost reduction and algorithmic simplicity. In this chapter, finite volume 
methods via FDM are presented. Finite volume methods via FEM will be discussed in 
Chapter 15. 


7.2 TWO-DIMENSIONAL PROBLEMS 


There are two types of control volume formulations: the node-centered control volume 
and the cell (element)-centered control volume. These topics are discussed below. 


7.2.1  NODE-CENTERED CONTROL VOLUME 


For illustration, let us consider the two-dimensional configuration as shown in 
Figure 7.2.1a. Node 1 is connected to adjacent nodes 5, 7, 9, 11, and 2. The quadrilat- 
erals A, B, C, D, and E are subdivided by connecting midpoints of lines between nodes 
with quadrants associated with node 1, forming the control volume for node 1 consisting 
of subcontrol volumes CV, A, CV; B, CVjC, CV; D, and CV, E. Directions normal to two 
control surfaces of each element are identified by the arrows pointing outward, with 
angles 0? and 0? in a subcontrol volume (Figure 7.2.1b). 
Let us examine the FVM formulation for the Poisson equation, 


ui —f-—0 (i—1,2) (7.2.1) 
The finite volume equation becomes 
EI јад (7.2.2) 
r Q 
or 
ABCDE / Ay 
=—т + —— | АГ = AQ 7.2.3 
n (Ame Sim) ara ys (123) 
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(c) 


Figure 7.2.1 Control volumes and control surfaces. (a) Control volume at node 1 in unstructured grid system. 
(b) Control surfaces between nodes 1 and 7. (c) Modifications required for points 7-1 on horizontal (x) line 
and 9-1 on vertical (y) line. 


The FDM discretization of (7.2.3) yields 
(из – и1) 51 + (ио — u1) $9,1 + (u11 — и)51,1+ (и2 — из) 5,1 t (us — 1) S51 = fi 
(7.2.4) 
with Qı being the sum of the control volume areas surrounding node 1, 
Q1 2 CAT CV,B - CC - CV Dt CV E 


and $71, S91, etc. represent the surface parameters determined from the direction 
cosines. For example, the surface parameter $7; associated with u; — u, is given by 


(a) (5) 

АГ АГ АГ АГ 

S71 = | cos 0— + sin 0 — + { cos 0— + sin 0 — (7.2.5) 
' Ах Ay / 44 Ax Ay / 434 


where (a) and (b) refer to the adjacent control surfaces in the counterclockwise direc- 
tion. Note also that 


A (a) = (cos BAT), AX (a) = (sin AD) 


refer to, respectively, the y and x components of AT onthe control surface for the control 
volume A (see Figure 7.2.1b). Orientations ofthese surfaces are determined by the angle 
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Figure E7.2.1 FVM solution of the Poisson equation. 


§ of the direction cosines always measured counterclockwise from the x-axis as defined in 
Figure 7.2.1a. Note also that Ax; 4 — x; — xi, Ay;1 — y; — yi, etc. It should be cautioned 
that, if two points are horizontal or vertical (Ay — 0 or Ax — 0), as may be the case in 
Figure 7.2.1c, then we set 


„АТ АГ 
за д— = 0 ог Лу = 0, соѕ590—— = 0 г Ах = 0 (7.2.6a) 
Ay Ax 


This is to avoid division by zero (Ayz = 0, Лхо = 0). For a node in a rectangular 
geometry such as node 5 of Figure E7.2.1, the direction cosine is zero so that the division 
by zero is avoided by setting 


sin 180° AT = 0, cos270°AT = 0 (7.2.6b) 


This restriction allows the FVM formulation to yield the result identical to the FDM 
methods for rectangular grids. For all nonrectangular arbitrary geometries, the defini- 
tions given in (7.2.5) should be used. 

Detailed computational steps for a simple geometry (Figure E7.2.1) are demon- 
strated in Example 7.2.1. 


Example 7.2.1 


Given: V?u = f(x, y), with the exact solution (u = 2х2у?), Dirichlet boundary 
conditions. 


Required: Solve using the finite volume method via finite differences (3 x 2 unit 
square mesh, Figure E7.2.1). Dirichlet boundary data for all exterior boundaries and 
the source term are calculated from the exact solution. 

U1, U2, U3, U6, U9, U2 = 0) 
ид = 8, ит = 32, Илу = 72, ил = 18 
Б= 8 %»=20 
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Solution: 
A^ A^ 
Y (en + Ans) AT-Yf^Q 
cs \AX Ay CV 


У Аи = FAO 
cs CV 


where 
= nı AT mM AT 
Ax Ay 








We write the finite difference analogs at nodes 5 and 8 as 


(uz — Us) S2,5 + (U6 — Us)S6,5 + (Ug — Us) S35 + (u4 — us) S45 = fs As 
(us — ug)Ss,g -- (uo — Ug)So,g + (u11 — us) S11,8 + (u7 — us) $7,8 = fs As 


with 
ЈА = 8, јаАв = 20 
(у, «OY? (у, соу 
52,5 = [(89 + 52) + (sf + 59) 
A (a) Ау) =1/2 m 
esl MEME aca SW Seg | д ag m 
[2° +0]. [20+ От 
апа 


Аха Ах —1/2 —1/2 
spei] pee] e e S] 
AY6,5 Дуб,5 


58,5 = S45 =1, ete. 


Solving the above two equations for nodes 5 and 8 with the boundary conditions 
imposed, we obtain 


—4 1] Jus} _ | 8-8 |_| O 
1 -4j||us) |20—50] |-30 
us 2 9) 
ug ~ 18 
which is the exact solution. For the structured orthogonal grids, the process is the same 


as in FDM. 


Example 7.2.2 


Given: Same as Example 7.2.1 with Neumann data: 


(в | = 
дх ) 4 ду 
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Solution: The additional equation required at node 4 becomes 























ди = ди ај Au 4 Au 4 Au ee 
= fa 
дх 14 ду Ау 54а Аха Ах 154 
Usj — U4 Шр = Ша Ир — Ug 1 
16+ 8 = 20{ = 
TOUT Ay/2 T Ax/2 Ax/2 (5) 
Combining equations written at nodes 5 and 8 from Example 7.2.1, we obtain 
—4 1 1 us 8 
1 —4 0 ug | = | —30 
1 0 -6 ид —46 
Thus 
us 1 24 6 4 8 2 
us | = -z 6 23 1 –30 | = | 8 
ид 4 1 15 —46 8 


This is the exact solution. Note that for unstructured grids with sloped boundaries, spec- 
ification of the Neumann boundary conditions must be adjusted for direction cosines. 


7.2.2 CELL-CENTERED CONTROL VOLUME 


In the previous section, we dealt with the case in which nodes are identified with the 
surrounding subcontrol volumes (node-centered control volume). Instead of subcontrol 
or tributary control volumes surrounding the node, it is possible to consider control 
volumes constructed by adjacent nodes as shown in Figure 7.2.2a,b,c. Here, control 
surfaces are identified between adjacent nodes for a structured grid system, leading 
to the cell-centered control volume. However, this requirement lacks the generality 
prevailing in the unstructured grid system. 

For illustration, let us consider the cell-centered FVM scheme as shown in 
Figure 7.2.2 for the solution of the Poisson equation examined in Section 7.2.1. The 
corresponding FVM equation is given by (7.2.2). 


Au Au 
У. (2 + mina) A = 2 fAQ (7.2.7) 


CS 


This can be written for the cell-centered scheme in the form, 


Au Au Au 
— niATAg t | — тАГав + | == п АГвс 
AX / iip Ay] jp AX / ij 


Au Au Au 
+ { — тАГвс + | — n Aco + | —— nj^lcp 
Ау ij AX/i ipto Ау ал 


Аи Аи 
+ (=) пт АГрА + (=) mATp, = (fAQ);,; (7.2.8) 
AX / ipi Ду) 12] 


where Au/Ax and Au/Ay may be approximated by using tributary areas and 
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ij*l 


1,3-1 
(а) 





Figure 7.2.2  Cell-centered control volume. (a) Square or rectangular grids. (b) Skewed grids. 
(c) Curvilinear system. 


corresponding boundary surface areas. For example, we have (Figure 7.2.2c) 
=) 1 
A AO I uj, j—-1/2AYi, j-1/2 
Є ij AQ jap „а, Е 
— (ui, j-yAAy wm 3 ug^y po + ш,јАуср + идАДАурл)/ АО; 1/2 
with 


ид = 10. + uj—1,j + Uj—1,j—-1 + Ui,j-1) 


1 
ив = 404) +ш,ј + Ui+1,j-1 + uj, j-1) 


Other quantities in (7.2.8) are calculated similarly. It can be shown that the above 
procedure gives the identical results for the problem in Example 7.2.1. Note that the 
cell-centered FVM presented here can not be applied to the unstructured grid shown 
in Figure 7.2.1. 

The cell-centered FVM scheme for Euler equations takes the form 


D (FT) = —}) (KS)  S-nmATC (7.2.9) 
CV cs 
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This may be solved using the operator splitting scheme or the fractional step scheme: 


(1) Operator Splitting Scheme 


Step 1 

p n At i ? К „ 
077 = 08, PUE — — (FE, Е 15) РЕ, ФЕ? 5) (7.2.10a) 
Step 2 





1 —n4l At FE" sl 
ur = slut, +U;, - As (F Sj t E 8 EE SE 5) 
HJ 


(7.2.10b) 


These steps are repeated until steady-state is reached. 


(2) Fractional Step Scheme 
In this scheme, a half-time step is introduced in order to increase accuracy. 














Step 1 
ut? ur = F} Sj ЕЛ, |$) 7.2.11 
i =U- 5l на ЊЕ 183) (72412) 
АО; ; 
n+} 1 т Аї pt? —n+t 
О = 5 1, TU = АО; (F раја ЋЕ у s) (7.2.11b) 
Step 2 
=—n+1 nti At ni 
Ои = U; 2 — AQ, (E; 2 Sii + FU 1 s) (7.2.11c) 
Ut 1 [7 + m At (Fi. ipd EJ] (7 2 11d) 
i, . = +— 1 i4-1 i n. 
ij 2 AQ VUE j ij 


Here, S;, Si41, S;, Sj41 are the control surfaces as oriented by the direction cosine com- 


ponents in the structured grid system. 


7.2.3 CELL-CENTERED AVERAGE SCHEME 


The cell-centered average scheme was proposed by Ni [1982]. To illustrate, we consider 


the Euler equation written in the form 


ðU ӘБ ӘС 


where 
p pu pv 
vU | P" Р р+ри? G- pvu 
pv puv p pv 


pE p Eu + pu p Ev + pv 
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Figure 7.2.3 Cell-centered average scheme. 





The control volumes for two-dimensional problems are shown in Figure 7.2.3. The 
change of flow variables U, for the control volume C is given by 


AU, — ZA (А + B)Ay — (B+ Fi)Ay + (Gi + Ga)Ax — (G+ G)Ax] 
xAy 


(7.2.12) 


The corrections to the grid points associated with the control volume C (distribution 
formula) are determined by 


At At 
(801), = – aae- AF- arae. 
At At 
(90). — AU, — —AF. 4- — Аб; 
Ax Ay 
(7.2.13) 
Us). = 2| AU, 4 2 = au t Ae 
3M As c Ay с 
1 Аї At 
=- ИЙ ИВ 
(804); n" Ag oe AV У 
ућеге 
oF dG 
Е, = U AG, = U. 7.2.14 
де = (0) Аш, А6. = (30) А (72.14) 
and 


For arbitrary curvilinear coordinates, the change of flow variables for the control 
volume C takes the form 
Gi + G2 


au =A [ASF on - - FES (0-0) 


S REL G3 + G4 
2 
G +G F +F, 
mon а ( »-») 


-[S336 -3- NET 


——(»5 —»)- (x3 — x)| 


(1.2.15) 
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with 
AQ = TE x1 )(y4 — y2) — Ga — x2)(ys — y1)] (7.2.16) 
The flow variables at point 1 are updated as 
01 = 0: + 50; (7217) 
with 
60; = (601 )А + (601 )в + (601)с + (601 )5 (7.2.18) 


where A through D refer to control volumes surrounding the grid point 1. Here the 
CFL condition is given by 


Ax Ay ) 
|u| +a’ |v|+a 





At < min ( (7.2.19) 


It should be noted that, for transonic and supersonic flows, an artificial viscosity must 
be added for stability. For example, 


1 At At = 
(8U,). = 10, — — AF, — —AG,+ p (U = о) (7.2.20) 
4 Ах Ay 
with 
= l 
U= zU + U2 + U3 + U4) (7.2.21) 
At At 
= xeu s 2.22 
"(s x s) Мана 


where o is an artificial damping factor usually taken as 0 < с < 0.1. 

It is seen that the corrections defined in (7.2.13) together with (7.2.20) guarantee 
the proper domain of dependence regardless of local flow direction and wave speed, 
leading to a stable second order solution. 


7.3 THREE-DIMENSIONAL PROBLEMS 
7.3.1 3-D GEOMETRY DATA STRUCTURE 


For three-dimensional problems dealing with arbitrary unstructured meshes, an effi- 
cient algorithm for data structure will be important. For illustration, consider the ge- 
ometry shown in Figure 7.3.1, where all nodes are on the exterior global boundaries 
except two interior nodes, 10 and 11. The control volume for node 10 and its con- 
trol surfaces are represented in Figure 7.3.2. Let us examine any inclined control sur- 
face arbitrarily located in three-dimensional reference coordinates (x, y, z) as shown in 
Figure 7.3.3. Note that local cartesian coordinates (x’, у, z’) are constructed such that 
the x’ — y' plane coincide with the control surface. The origin is located at node 1 with 
the x' axis lying on the line connecting nodes 1 and 2. The z' axis is in the direction of 
the unit vector n normal to the control surface. The y’ axis can be determined once the 
unit normal vector is known. The origin of natural or isoparametric coordinates (£, n) 
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Figure 7.3.1 Illustration of 3-D finite volume dis- 
cretization, 2 interior nodes 10 and 11; all other 
nodes are on the boundaries. 





may be embedded at the controid of the quadrilateral so that the surface area can be 
calculated easily. 

The unit vector normal to the surface is found by establishing the unit vectors ei» 
and e;4 along the lines 1-2 and 1-4, respectively, as follows. Between nodes 1 and 2, we 
have 


e2 = Xii (7.3.1) 
where 
i 8: hof lcs E 
142 142 Ln 


2 2 2\1/2 
Ly = (х2 + ур + 2) / 


With x1? — x1 — x», etc. Similarly, for the unit vector along the line on nodes 1 and 4, 
we have 


ещ = шй (7.3.2) 


Figure 7.3.2 Control volumes and control 
surfaces for the interior node 10; connected 
neighboring nodes are 6, 14, 22, 30, 9, and 
11. 
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C110) 


(хауа) 








z CL -1) 
Quy 


x 
Figure 7.3.3 Control surface on the natural (isoparameteric) co- 


ordinates (€, 1), oriented in terms of the local cartesian coor- 
dinates (x’, y’, z’), the unit normal vector coinciding with the 


z’ axis. 
where 
" X14 " У14 " 214 
1 = >, 2 = ——, з = == 
I La Lia 


Li = (xà + уд + Zia) d 


with X14 = X1 — X4, etc. 
The unit vector normal to the surface is given by the cross product of these two unit 
vectors along the lines 1-2 and 1-4. 


п = ео хещ = &ijyNi уі = Пік (7.3.3) 
with 

т = №ыз — Map 

m = Mapa — Mpa 

nz = Mp2 — Mpa 


To calculate the control surface areas surrounding the control volume such as in 
Figure 7.3.3, it is necessary to carry out the coordinate transformation between the 
local coordinates (x', y, z) and the global reference coordinates (x, у, z), since the 
control surface plane is located arbitrarily in the three-dimensional configurations. 


Mcd (7.3.4) 


where aj; is the transformation matrix. The components of aj; corresponding to the xj 
are the same as those for the unit vector е12, 


ар = №, ар= №, аз = № 


To determine the rest of the direction cosines, we must find the unit vector along the 
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y’ axis. This can be done by the cross product of the normal vector (7.3.3) and the unit 
vector along the 1-2 direction, 


e, =) хе = £i jt x jl = ү; ix (7.3.5) 
with 

үт = поћа – па 

Ууг = пзм — т\з 

уз = 1 — том 
Thus, we have 

21 = Үн 42 = №, аз = Y 

азу = nj, 432 = Mm, 433 = из 


The remaining task for the construction of data structure is the calculation of control 
surface areas and control volumes. 


Control Surface Area 


A= || dx dy' — | f. |J'|d&dm (7.3.6) 


with |J'| being the determinant of the control surface Jacobian (see Section 9.3.3 for 


derivation), 
дх ду 
„ _ |95 дё 
= 3. 
i= ар ay (73.7) 
дт дт 
х' = ацх +ару + а132 (7.3.8) 
У = а1х + а»у + аз 
х= Фм(ё, т)ху (№= 1,2,3, 4) (7.3.9) 
1 1 1 
€$-4ü0-&6ü-m-m  $-4üc80--,  $- fO Fr D 9), 
1 
Фа = 11 – E) v) (7.3.10) 


with ®y being the interpolation functions derived in Section 9.3.3. Substituting (7.3.10) 
into (7.3.9), (7.3.8), and (7.3.7), we obtain 


дх' дФу + dy + ОФм 

— =а1—х a12 —— a13 —— 

ЭЕ 1 ДЕ N 12 ЭЕ YN 13 JE ZN 

ду! дФу дФу дФ у 

Ge ae ae ee EN 

, (7.3.11) 

Ox oy dy ОФу 

= =а1—=— Xn + 412 —— yn + а13——— ZN 

om дт om on 

ду 


ОФу dy дФ у 
=ад—=7Хм + аз2—=— ум + d23 ———ZN 
om Om an an 
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Integration of (7.3.6) can be carried out most accurately by using the Gaussian quadra- 
ture, which is detailed in Section 9.3.3. 


Control Volume 


y- | ) | dxdydz — f. f. L Ла ахуа (7.3.12) 


ду д 

T 8E дЕ 

дх ду Oz 
=|- = = .3.13 
Her. x (7.3.13) 

Ox dy Oz 

ag 96 96 


with |/| being the determinant of the control volume Jacobian in terms of the natural 
or isoparameteric coordinates (£, v, £) with reference to the global cartesian coordi- 
nates (x, y, z) as shown in Figure 7.3.4. See Section 9.4.3 for derivation and details of 
integration using the Gaussian quadrature. 

The control surface and control volume for a three-dimensional geometry may be 
calculated alternatively as follows. Referring to Figure 7.3.5, the surface area Aj234 is 
equal to one-half of the absolute value of the cross product between the diagonal unit 
vectors times their corresponding physical lengths. 


1 
Aj234 = |A1234| = zle Јаз X ex Lo4] (7.3.14) 


Here, the calculation of the components of the unit vectors follow the same procedure 
as in (7.3.1) and (7.3.2). These surface areas should be oriented by the unit normal 
vector calculated from (7.3.3). 

Similarly, the control volume is equal to one third of the dot product of the sum of 
any three adjacent surface area vectors and the unit vector times its physical length, 


а С) Ра 


7 
сл) (1,1,-1) 


LS 


Eu 2 

C1,.-1,-1) (1,-1,-1) 
Figure 7.3.4 Three-dimensional control volume with hexahedral 
isoparameteric coordinates. 
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Figure 7.3.5 Alternative method for calculations 
of control surface areas and control volume. 





connecting two nodes diagonally with one of them containing the three surfaces under 
consideration. 


1 
= 3 (Ain + A4378 + A1584) - €46 L46 


1 
= 3 (islas x €34L24 + еду La; x e38 L3g + e18 Lig x es4 L54) - €46 L46 (7.3.15) 


in which node 4 is common to the three surfaces and node 6 is in the diagonal direction 
constituting the unit vector e46, with all unit vectors calculated similarly as in (7.3.1). 


7.3.2 THREE-DIMENSIONAL FVM EQUATIONS 


Three-dimensional FVM via FDM can be formulated as a direct extension of the two- 
dimensional case discussed in Section 7.2. A typical control volume element configura- 
tion is shown in Figure 7.3.6. The cell-centered control volume procedure for the Euler 
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Figure 7.3.6 Three-dimensional discretization. 
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equation using the operator splitting and fractional step scheme is described below 
[Rizzi and Inouye, 1973]. 


(1) Operator Splitting Scheme 
Step 1 


yt! n t n n 
Uj jy — Uijk— АСЕ (Е? е) t EP; aai 





+ Fi je Sitt + 1 j 45i + F; 1 + Ер x1 5k) (7.3.16a) 
Step 2 
1 —nil At п —n+1 
41 
Ой = 5 [о ЕРИ ак ЛО, (Е; 9+1 КЕ реду 
Tu n+ z 
TES aS ЊЕ uS TE; void He] (7.3.16b) 





(2) Fractional Step Scheme 














Step 1 
uU = О? рк a бры +F; js) (7.3.17a) 
AD 

0 = n pu = xa Fh Saar s j) (7.3.17b) 

Step 2 

Пре тј = suot Sar EFE Su) (73.182) 

Ui I +102 - ха (Ен StS )| (7.3.18b) 

Step 3 

U = E = xo (F C + ко jk- 125.) (7.3.19a) 
ШК = jv +U- aa Ка Seri + Eas (73.1%) 


Stability conditions may be given as 


At < min (Aty, Aty, At) (7.3.20) 
with 
AQ; jk | 
At, «I mo ВЕ. 7.3.21а 
а Si| - aS) jik ( ) 
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| АО; ук | 
ar < min Абыл __ 7.3.21b 
sa mi ar | 

. AS ik | 
at < mif Ai 7321c 
a mial са < Sk| + a Sk)i, j,k | i 


where q and a are the resultant velocity vector and speed of sound, respectively. 

The node-centered control volume approach as demonstrated for two dimensions 
may also be used for three dimensions. We discuss this subject for the FDV equations 
in the following section. 


7.4 FVM-FDV FORMULATION 


The FDV concept introduced in Section 6.5 can be used for the FVM formulation. To 
this end, we begin with the FDV governing equations given by (6.5.14) 


д д? 
R = | I+ E” — +E! —— ] au”! n 7.4.1 
( i ! OX; 17 4 ic) S ( ) 


The FVM integration equation is of the form 


2 
| кад = | I+ e TEL | АЮ" + Q” [d2 =0 (7.4.2) 
Q Q OX; ' 8x, 0x; 


Integrating (7.4.2) with respect to the spatial coordinates, we obtain 





| дон аа + | (E; Av" + E,jAU"}") таг = -f Q"dQ (7.4.3) 
Q г Q 
or 
X Ay АО + 25 (Eau + ЕАУ“) n; AT = -f Q"dQ (7.4.4) 
CV CS о 
where 
[ e«2- | (H7 -- Hj, ) nidáT 2 3  (H? - Hj) n AT (7.4.5) 
Q p CS 
with 
H'— A(E eG) не – 2“ (а +ђу (2 + 67 7.4.6a,b 
7 = At(F/ + G?), п = су (н +1) (Е} + 7) (7.4.6a,b) 


Let us now illustrate the solution procedure (7.4.4) based on the node-centered 
control volume as shown in Figure 7.2.1 and Example 7.2.1. The control surface compu- 
tations on the left-hand side of (7.4.4) include terms with E; without derivative and 
those with E;; with the first order derivatives and similarly for H7 and H7, on the 
right-hand side of (7.4.4). Thus, the FVM equation at node 1 for Figure 7.2.1 becomes 
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(with AU"! — qi) 
| 1 
PAR + 5 (107 + Ф) А5: + (@5 – Ф1)551 + ; -- V4) Ro1 4 (V9 — V1)So1 
1 1 
+ ju + Фу)К\ + (Ф = Фу)5111 + (he + Ф) А1 + (5 — P1) S21 


1 
T AE + Ф) А51 + (45 – V1) S51 = -Q (7.4.7) 
where 


R71 = [(Eim AT + Eyn AP) + (Eym AT + Ey AP) |, (7.4.8) 


AT АГ1® 
(Еу + Ето) = + (E120; + Еп) — 
AX Ay 


571 = (7.4.9) 


АГ Ar]? 
FI (Ein; t Ezin2) — 4 (Ein; 4- Ezn2)— 
AX Ay 74 


with E; and E;; given by (6.3.31a) and (6.3.31b), respectively, etc., and + and 5 
calculated similarly as in (7.2.5). 

The right-hand side terms of H are obtained in a manner similar to the left-hand 
side. 





Qi = R71 + S71 + R91 + S91 + Ria + Siia + 55 + 85 + 55) (7.4.10) 
= 1 
Ко = PAUL * Hon;)AT; + [im + Hom) AP] } 


1 
+ 108и + Hom) AT]; + [(Aim + Hom) AT} 


S= firan = (Hi) a t [(Hi2); - (в) 25 


(а) 
+10821) – (но) a + (082) – (не = 
71 


* [tnos - anode SS e ay - aum a 


(b) 
+ (081) – (ны) 55. t [(H2); - (уь) (7.4.11) 
71 


with H; and Hj; given by (7.4.6a,b), respectively. 

The FVM equation at node 2 is written similarly and the solution for U"*! for nodes 1 
and2can be obtained with appropriate boundary conditions applied similarly, as demon- 
strated in Examples 7.2.1 and 7.2.2. If all Dirichlet data are provided, then we have 


Ku Ko][AU]" | [Qi]', [bi 
B | К --ie «I». (74.12) 


where D, and D» represent the source vector as a result of the Dirichlet boundary 


236 


FINITE VOLUME METHODS VIA FINITE DIFFERENCE METHODS 


conditions. Note that K;; and K»» denote the collective sum of contributions for nodes 
1 and 2, respectively, whereas Ky and Kg are the interactions between node 1 and node 
2, respectively, 


1 
Кр = 721 — 821 
(7.4.13a,b) 


1 
Kz = ;Ri2 = 812 


Implementation of Neumann boundary conditions is carried out similarly as in 
Example 7.2.2. If the Neumann boundary condition is prescribed at node 7, then the 
FDV equations (7.4.12) will be modified to include AU; as one of the unknowns with 
the Neumann data directly imposed on the right-hand side of (7.4.12). 

For three-dimensional applications such as in Figure 7.3.1, FDV equations in terms 
of FVM are written similarly as in 2-D, following the procedure of (7.4.7) through 
(7.4.13). For example, at node 10 (Figure 7.3.1), the adjacent nodes connected to node 
10 are as shown in Figure 7.3.2. Direction cosines of the normal vector are calculated 
(Figure 7.3.3), with control surface areas and control volumes determined as described 
in Section 7.3. Let us examine the FDV finite volume equations at node 10 (Figures 7.3.1 
and 7.3.2). 


1 1 
А + 5 s + 10) Кело + (V6 — V19)S610 - ; Gu + Yio) R14.10 
1 
+ (V14 — V19)S1410 4- ; + Vio) R2,10 + (P22 — V 19)52240 
1 1 
+ 56414 + Yio) Ri4,10 + (P14 — 0) 51410 + 2 (9 + Чл) Ко 10 


1 
+ (Хо – Фо) 910+ (Фи + Фо) Ко + (Ф — 10) 51110 = –Оо (7.4.14) 


with 
m (Ein, AT + Ep AP --. Eats AD)? 4 (Einj AT 4- Ey; AT 47. Et AD) 
I0: — 
+ (Ein AT + Em AF + E3n3AT)© + (Ein AT + Em AT + E3n3 AT) 6.10 
(7.4.15) 
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+ [eum + Ет + Езпз) + (Ерт + Enm + Ean) Ey + (Ern + Ezm + Ex) =| 




















S6,10 = à 
+ [eum + Ет + Esn) 2E + (Ерт + Enm + Езт) 5 + (Eigm + E23n2 + Ex) | 
E E E АГ E E E: Al E E E: argo 
+ i un + Enam + sins) x + (Ерт + Enm + n) у + (Ел + Ерзпо + зл) | Em 
(7.4.16) 
( 1 ) - (2) ( 1 ) - (=) ( 1 ) - (526) 
AX / 6,10 AQ 610. Ay / ло AQ 610 AZ/ 6.10 AQ / 610 
(7.4.17) 


where (Ax)s40 — |х6 — x1o|, etc., AT being the subcontrol surface areas corresponding 
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Control surface between 
nodes 10 and 6 


Figure 7.4.1 Control surface [normal vectors (a), (b). (c). (d)] 
between nodes 10 and 6 for the control volume containing 
node 10 of Figure 7.3.1. 





to the normal vector components designated by (a), (b), (с), (а), апа (А) 1 герге- 
sents the subcontrol volume for node 10 toward node 6 (Figure 7.3.2). As indicated in 
Section 7.2.1, if acell is coincident with the x-, y-, or z-coordinate, then the left-hand side 
quantities in (7.4.17) must be used. However, the right-hand side quantities are used 
for the directions in which the coordinate components are zero to avoid singularities. 

Similarly, we compute the right-hand side of (7.4.14) as in (7.4.10). The final form of 
the FDV/FVM equations is similar to (7.4.12) corresponding to the two interior nodes 
10 and 11 (Figures 7.3.1 and 7.4.1). 

It should be noted that the node-centered scheme described above is capable of ac- 
commodating any arbitrary unstructured grid system. Recall that in FDV equations, 
all physical aspects of the flow for all speed regimes have been accommodated as 
detailed in Section 6.5. Some applications of FDV methods via FVM/FEM are shown 
in Section 15.3. 





Grid Isobars Grid Isobars 
(a) (b) 
Figure 7.5.1 FVM/FDM solutions of Euler equations for flows over a circular cone 
[Siclari and Jameson, 1989]. (a) Euler grid and computed isobars for a 20° circular 
cone at Ms; = 2.0, a = 25°. (b) Euler grid and computed isobars for a 10? circular 
cone at Mo — 2.0, a = 25°. 
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Figure 7.5.2 FVM/FDM solutions of Navier-Stokes system of equations for flows over a circular 
cone [Siclari and Jameson, 1989]. (a) Comparison of Euler and Navier-Stokes crossflow velocity 
vectors for a 10° and 20° circular cones at M.. = 2.0, a = 25°. (b) Computed Navier-Stokes isobars 


and entropy contours for a 10° circular cone at My = 7.95, a = 12°, Re=3.6 x 10°. 
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7.5 EXAMPLE PROBLEMS 


(1) Solution of Euler Equation Using FVM/FDM 

The work presented here is reported by Siclari and Jameson [1989] on a node cen- 
tered, finite volume, central difference scheme to solve the Euler equations. High-speed 
flows over a circular cone using spherical coordinates are investigated with FVM/FDM. 
To expedite the solution convergence, they used multigrid methods, which will be dis- 
cussed in Section 20.2. 

Figure 7.5.1a shows the (81 x 50) grid for a 20° circular cone with M,, = 2.0 and the 
cone angle of a = 25°. The resulting isobar solution shows that a weak crossflow shock 
occurs on the lee side of the cone with attached flow. 

The geometry and discretization (81 x50) for a 10° circular cone (Mx = 2.0, а = 
25°) and the resulting isobar distributions are shown in Figure 7.5.1b. In this example, a 
strong crossflow shock develops on the lee side, resulting in shock-induced separation. 


(2) Solution of Navier-Stokes System of Equations Using FVM/FDM 
Siclari and Jameson [1989] solved the same problem above for the case of viscous flows. 
This requires additional attention, providing refined discretization, and higher order 
artificial dissipation as discussed in Section 6.3. 

With the grid (81 x 68), the computed results are displayed in Figure 7.5.2a, compared 
with the case of inviscid flow. For the 20° cone, the Euler solution shows attached flow, 
whereas the Navier-Stokes solution shows a small separation. The Euler solution for 
the 10° cone shows a shock vorticity induced separation. The Navier-Stokes solution 
shows a more complex separated flow pattern including primary, secondary, and tertiary 
vortices. 

Figure 7.5.2b shows the computed isobars and entropy contours. The leeside bound- 
ary layer separates at this incidence as indicated by the entropy contours. 


7.6 SUMMARY 


In this chapter, it has been shown that any finite difference schemes can be implemented 
in FVM with either structured or unstructured grids. There are two advantageous 
features in FVM: (1) Physically, the conservation of mass, momentum, and energy is 
assured in the formulation itself; and (2) Numerically, unstructured grids and arbitrary 
geometries are accommodated without coordinate transformation. 

The conclusion appears to be that FVM is preferred to FDM for arbitrary geometries. 
For structured grids, however, such conclusion is premature. Personal preferences may 
persist for many years to come. The final outcome may be determined by convenience in 
applications associated with computing techniques from the viewpoints of data structure 
managements, which will be discussed in Chapter 20. 
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FINITE ELEMENT METHODS 


are presented in Part Three. We have seen in Chapter 1 that the finite ele- 

ment methods based on the standard Galerkin integral lead to results identical 
to those of the finite difference methods (FDM) for the examples of simple linear 
problems. In dealing with nonlinear or convection-dominated flow problems in fluid 
dynamics, however, the standard Galerkin methods are no longer adequate. Various 
special strategies must be designed to assure stability and convergence, as we noted 
also in FDM. Dissipation and dispersion errors can be minimized with a high level of 
accuracy achieved in much the same way as in FDM. In this vein, the reader will see that 
finite element methods are analogous to finite difference methods in dealing with all 
aspects of the physics of fluids. Developments of both approaches in close alliance are 
shown to be complementary to each other. It is with this expectation that our journey 
begins. 


= element methods (FEM) and topics related to finite element applications 


CHAPTER EIGHT 





Introduction to Finite Element Methods 


8.1 GENERAL 


The finite element theory as applied to one-dimensional problems was discussed in Part 
One, Preliminaries. In general, finite element methods (FEM) are versatile in appli- 
cations to multidimensional complex irregular geometries. Initial applications of FEM 
began with structural analysis in the late 1950s and primarily were based on variational 
principles. During the early days of the development of FEM, applications were made 
for simple flow problems, beginning with Zienkiewicz and Cheung [1965], followed 
by Oden and Wellford [1972], Chung [1978], and Baker [1983], among others. Signifi- 
cant contributions in CFD began with the streamline upwind Petrov-Galerkin (SUPG) 
methods [Heinrich, Huyakorn, Zienkiewicz, and Mitchell, 1977; Hughes and Brooks, 
1982; Hughes, Mallet, and Mizukami, 1986] or streamline diffusion methods (SDM) 
[Johnson, 1987], Taylor-Galerkin methods (TGM) [Donea, 1984; Lóhner, Morgan, and 
Zienkiewicz, 1985], and Ap adaptive methods [Oden and Demkowicz, 1991], among 
many other related works. 

New approaches and various alternative methodologies are preponderant in the 
literature. Efforts are made in this book to simplify and unify some of the terminolo- 
gies. For example, the original approaches of SUPG or SDM for convection-dominated 
flows have grown into GLS (Galerkin/least squares) when some changes in the for- 
mulation are introduced. It is suggested that all methods related to numerical diffu- 
sion test functions be called the generalized Petrov-Galerkin (GPG) methods. Hughes 
and his co-workers have contributed significantly in the past two decades to the GPG 
methodologies associated with the problems of convection-dominated flows and shock 
discontinuities. 

Another example is the algorithm arising from the Taylor series expansion such as 
TGM. Zienkiewicz and his co-workers [Zienkiewicz and Codina, 1995] have applied 
for the past decade the concept of characteristic Galerkin methods (CGM) which pro- 
duce results similar to TGM in dealing with convection-dominated problems for both 
compressible and incompressible flows. 

The idea of treating discontinuities developed in the finite difference methods 
(FDM) flux vector splitting, TVD, and ENO associated with the first and second order 
upwinding can be utilized in the discontinuous Galerkin methods (DGM) as demon- 
strated by Oden and his co-workers [Oden, Babuska, and Baumann, 1998]. Clearly, this 
represents the merit of studying FDM and FEM closely together. 
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Recall that in FDM we explored solutions for all-speed flows. Among them was 
the concept of flowfield-dependent variation (FDV) methods [Chung, 1999] as de- 
tailed in Section 6.5. This was an attempt to resolve transitions and interactions of 
various physical properties such as inviscid/viscous, compressible/incompressible, and 
laminar/turbulent flows. The same approach can be applied to FEM. It can be shown that 
FDV methods are capable of generating most of the existing computational schemes in 
both FDM and FEM. 

Although the various forms of Galerkin methods constitute the finite element meth- 
ods in which the test functions are the same as the trial functions, there are other methods 
where the test functions are different from the trial functions, generally known as the 
weighted residual methods. Some examples include spectral element methods (SEM), 
least square methods (LSM), and finite point methods (FPM). 

The finite element literature is enriched with mathematical error analysis. Mathe- 
matical proofs of convergence, stability, and accuracy are important in the so-called hp 
adaptive methods in which accuracy improves as the mesh is refined and the approxi- 
mating polynomial degrees are increased in accordance with the flowfield gradients. This 
subject was developed by Babuska and his co-workers and Oden and his co-workers 
for the last two decades. 

In this chapter, the FEM formulation presented in Chapter 1 will be repeated with 
more rigorous mathematical notations and expanded into multidimensional problems. 
Definitions used in error estimates and convergence properties are also introduced in 
this chapter. 

The finite element analysis begins with the interpolation functions of the variables 
for one-dimensional, two-dimensional, and three-dimensional elements of various ge- 
ometries with linear and high order approximations, presented in Chapter 9. This will be 
followed by linear steady and unsteady problems in Chapter 10 and nonlinear problems 
with convection-dominated flows in Chapter 11. 

In Chapters 12 and 13, we present FEM formulations for incompressible flows and 
compressible flows, respectively. The major issues in CFD as observed in Part Two for 
FDM are as follows: (1) Difficulties of satisfying the conservation of mass in incompress- 
ible flows (incompressibility condition), resulting in checkerboard type pressure oscil- 
lations; (2) shock discontinuities in compressible flows; and (3) convection-dominated 
flows in both incompressible and compressible flows. Mixed methods, penalty methods, 
and pressure correction methods were developed to cope with the incompressibility 
condition. On the other hand, the Taylor-Galerkin methods (TGM) and generalized 
Petrov-Galerkin (GPG) methods have been successful in dealing with shock disconti- 
nuities and convection-dominated flows. Recent developments include computational 
methods capable of analyzing both compressible and incompressible flows by a single 
formulation and a single computer code using the various schemes extended from TGM, 
GPG, and FDV (Chapter 13), leading to “all speed flows.” 

Weighted residual methods including spectral element methods (SEM) and least 
square methods (LSM) are presented in Chapter 14. Finite point methods (FPM) using 
only the nodal points without element meshes (meshless methods) are also discussed in 
this chapter. The finite volume methods (FVM) via FEM are elaborated in Chapter 15. 

Finally, in Chapter 16, we examine some of the significant analogies between FDM 
and FEM. Most of the existing computational schemes in both FDM and FEM are shown 
to be special cases of the flowfield-dependent variation (FDV) methods. There are many 
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numerical methods other than the FDM, FEM, and FVM which are based on the stan- 
dard Eulerian coordinates. They include boundary element methods (BEM), coupled- 
Eulerian-Lagrangian (CEL) methods, particle-in-cell (PIC) methods, and Monte Carlo 
methods (MCM). For the sake of completeness, these methods are briefly discussed in 
Section 16.4. 


8.2 FINITE ELEMENT FORMULATIONS 


The basic concept of finite element formulations was presented in Chapter 1, for simple 
one-dimensional problems, using the Galerkin methods. In the Galerkin methods, the 
variable of the partial differential equation is approximated as a linear combination of 
the trial (interpolation, shape, or basis) functions. It was shown that local properties 
were assembled into a global form by superposition intuitively. In this chapter, we 
demonstrate this process directly from the global form using Boolean algebra, with the 
local properties then arising indirectly as a consequence. 

For simplicity of illustration, let us consider a one-dimensional domain as depicted 
in Figure 8.2.1. Let the domain be divided into subdomains; say two local elements in 
this example. The end points of elements are called nodes. The finite element model Q 


г о r 
Given 
О_о 
0<х <] 
Q-Qur 
е=1 е=2 

ооо Global nodes Z, (а. =LA 3) 
1 2 3 Global elements 


е o” 


Local nodes ze (N =], 2) 
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Local variable 
distributions (linear) 





Figure 8.2.1 Finite element approximations. 
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is expressed as the union of the domain Q and its boundaries I, 
о=ојг (8.2.1) 


We now isolate all elements from the global domain. Each local element Q, is 
identified as 


О, = Gel ЈГ, 


The boundaries of this element and the neighboring element are the intersection 


Г, () Гу = Г 
Thus, the connected finite element model (8.2.1) is the union of all elements 


uu E — 
gal Ig. (8.2.2) 


e=1 


where E is the total number of elements. The global nodes of the connected model Q and 
the local nodes of isolated elements are identified by Z, (a = 1, 2, 3, being the number 
of global nodes) and zO (N = 1, 2, being the number of local nodes) with e = 1, 2, being 


the number of local elements, respectively. They are related as follows: 
2) = 21, £g" — 2, zs — 2, 0 = Z, 


Writing these relations in matrix form yields 


a =|) 0 j z a -[ 1 Д A боз 

4| i010 i Qj 1091/7 PIU 
We may express (8.2.3a,b) as 

0 =л0 7, (№ =1,2, а=1,2,3) (8.2.4) 


where N is the free index capable of producing N number of independent equations 
corresponding to its range (2 in this case, resulting in two equations) and the repeated 
(dummy) indices o are summed throughout their range (3 in this case, resulting in three 
terms), known as the index notation or tensor notation. The symbol AQ is called the 
Boolean matrix having the property: 


AQ = 1 if the local node N corresponds to the global node a 
Ме © |0 otherwise 


Similarly, we may write 

Za = A 2) (8.2.5) 
where AQ in (8.2.5) isseen to be a transpose of AQ in (8.2.4). This transpose is achieved 
by the repeated index N in (8.2.5) arising with the first index of the Boolean matrix in 


contrast to the repeated index a in (8.2.4) arising with the second index of the Boolean 
matrix. Note that this is typical of index notation, different from the matrix notation. 


8.2 FINITE ELEMENT FORMULATIONS 


Inserting (8.2.4) into (8.2.5) yields 

То АДА Za (8.2.6) 
from which we obtain the relation 

ANAN =à (8.2.7) 


where 8gg is the Kronecker delta, 


S cs 1 ifa=ß 
В о ат В 


Likewise, substituting (8.2.5) into (8.2.4) gives 

eaae 628) 
Once again, we obtain 

AY AY. = ум (8.2.9) 
In matrix notation, the above relation shows that 


1 0 


1 0 | |: | 
о 1|= (8.2.10) 
| ON ад 0 1 


The use of Boolean matrix AQ will prove to be convenient in derivations of finite 
element equations, relating the properties between the local and global systems. How- 
ever, in actual executions of finite element computations, these Boolean matrices will 
never be constructed but instead are replaced by computer programs based on local 
and global node number correspondence. 

It should be noted, at this point, that we make use of tensor notation in which a free 
single index implies the components of a column vector whereas free double indices 
denote a matrix with its size determined by the ranges of the indices. The free index 
must match at both sides of the equality sign within an equation. The advantage of using 
tensor notation in FEM will become obvious as we develop finite element equations 
more extensively in later chapters. 

To obtain the finite element equations, the concept of classical variational or weigh- 
ted residual methods is used. Toward this end, we require suitable functions for the 
variable to be approximated /ocally within an element or subdomain. This is in contrast 
to the classical variational methods or weighted residual methods where the global 
approximating functions are used, in which the satisfaction of boundary conditions is 
difficult, if not impossible, for complex geometries. 

Suppose that the variable u may be approximated linearly within a local element e, 
(0 < x < h), as shown in Figure 1.3.1, Figure 8.2.1, Figure 8.2.2: 


u(x) = PO (xu (8.2.11) 


where qo (x) are called the local element trial functions [interpolation functions, shape 
functions, or basis functions as shown in (1.3.3)]. For simplicity, the argument (x) 
will be omitted in what follows unless confusion is likely to occur. They have the 


247 


248 INTRODUCTION TO FINITE ELEMENT METHODS 


(a) qo ФО 


(b) Фу 
| 





1 2 3 
(с) и) 
(1) (2) 
и; и; () — HO, 
и“ =Фуиу 
i pee 
О О 
е = 1 е=2 
Local 
из 
и 
2 и= Фи, 
и, т e) A (e) 
= U Фе AY it 
е=1 
Global 


Figure 8.2.2 Local and global interpolation (trial) functions. (a) Local interpolation functions. 
(b) Global interpolation functions фу = Ue, OA ©. (c) Local and global values u9, иа). 


properties 
2 
0<Ф?<11 У Фу, Ф®О()=8ум (8.2.12) 
N=1 


The local nodal values can be related to the global nodal values in a manner similar 
to (8.2.4): 


u =A ua (8.2.13) 


8.2 FINITE ELEMENT FORMULATIONS 


Thus, for the total number of elements, E, the global function can be written as the 
union of all local element contributions: 


E E E 
и = U u® = U ey = U POAC ua (8.2.14a) 
e=1 e=1 e=1 
or 
и = Фик (8.2.14b) 
where ®, is called the global trial (interpolation, shape, or basis) function, 
E 
Ф. = | Јело (8.2.15) 
e=1 
with 
Pal Zg) = бв (8.2.16) 


It follows from (8.2.15) that the expanded form of (8.2.14) appears as shown in 
Figure 8.2.2b,c. Note that the union operation in (8.2.14) and (8.2.15) is subject to 
the constraint (8.2.16). Thus, (8.2.14) through (8.2.16) lead to u — ui at node 1, u — u; at 
node 2, and u = из а! node 3. The union operation implies a Boolean summing rather 
than algebraic summing in this process. 

With these preliminaries, we are now prepared to revisit the differential equation 
(1.2.1) for a more formal approach to the finite element solution process. There are 
two options for the formulation of finite element equations: (a) variational methods 
and (b) weighted residual methods. In the variational methods, we minimize the varia- 
tional principle for the governing differential equation, which is a common practice in 
structural mechanics. Unfortunately, however, variational principles are not available 
in exact forms for nonlinear fluid mechanics equations in general. Thus, it is logical to 
seek the weighted residual methods in fluid mechanics where the variational principles 
are not required. The basic idea of the weighted residual methods is to construct a 
mathematical process in which the error or the residual of the governing differential 
equation(s), R (for example, R — V?u), is minimized to zero. This can be done by form- 
ing a subspace spanned by test functions or weighting functions, Wa, and projecting the 
residual R orthogonally onto this subspace. This process is known as the inner product 
of the test function and the residual, which can be expressed as follows: 


1 
(Wa, R) = | у, Ках=0, 0<х<1 (8.2.17) 
0 


where the test functions W, are known also as weighting functions. The integral given by 
(8.2.17) implies that the error at each point in the domain orthogonally projected onto 
a functional space spanned by the weighting function summed over the entire domain 
is set equal to zero. This process will provide necessary algebraic equations from which 
unknowns can be calculated. Thus, the finite element method is sometimes called the 
projection method. 

If the test functions W, are replaced by the trial functions ®,, then the scheme is 
known as the Galerkin method, 


1 
(Фа, К) = f ®,Rdx=0 O<x<1 (8.2.18) 
0 
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Note that ®, act as trial functions in (8.2.14) but are treated as test functions in (8.2.18). 
Formulations with test functions different from trial functions such as in the generalized 
Petrov-Galerkin methods will be discussed in Chapter 11 for nonlinear or convection- 
dominated flows. 

For the purpose of illustration, let the residual be given by the differential equation 
(1.2.1a). We then obtain the so-called global Galerkin integral, 


(®,, R) = [* (I -2)e- 0 (8.2.19) 


This is in contrast to the local Galerkin integral (1.3.4). Integrate (8.2.19) by parts to 
arrive at the form known as the variational equation, 


1 do, d 1 
= Í 2,dx =0 (8.2.20) 
о ах ах 


+ du|' 
" dx |, 








where du/dx|] is the global Neumann boundary condition to be specified either at x — 0 
or at x — 1 if required. Note also that a indicates the global boundary test function 
defined only at x 20 or x — 1, which is no longer a continuous function of x [Chung, 
1978]. This is because the role of ®, is no longer the same at boundaries as in the do- 
main. It is important to realize that du/dx|i in (8.2.20) arises from the one-dimensional 
assumption of the two-dimensional problem (Figure 8.2.3), 


d?u du du du du 
1 2 ;dxdy — =/ ду = xs A. cosüdT = = cos 8 = = ] 


1 


where the integral fp dI is unity in one dimension, and 











du du 
— = — cos 0° = — (1 8.2.21 
1: 2 a) (8.2.21a) 
du du du 
= — cos 180° = —(-1 8.2.21b 
dx cy ax z ) ( ) 
dT (infinitesimal boundary surface) 
n (unit vector normal to 
two-dimensional surface) 
г is measured counterclockwise 
x=0 $ : т E x-h 
Ө = 180° Е 
Idealization to one 
dimension from two Hypothetical two-dimensional 
dimensions domain 


Jay = | (созвјаг = cos@ 
Jar = unity for one dimension 


Figure 8.2.3 One-dimensional idealization from hypothetical two-dimensional 
domain. 


8.2 FINITE ELEMENT FORMULATIONS 


The above result is due to the one-dimensional idealization of two-dimensional prob- 
lems presented in Chapter 10. An important application of the above development is 
demonstrated for implementation of Neumann boundary conditions at the right or left 
end nodes in Section 1.5. Substituting (8.2.14b) into (8.2.20) gives 


1 2 1 

| [ ats Tray u- - | 2oudx à, t , (8.2.22) 

We recognize that the left-hand side integral of (8.2.22) represents the first order 
derivative, known as a weak form, reduced (weakened) from the original second order 
derivative of the governing equation. The solution obtained from this weak form is 
known as the weak solution. 

At this time, it is informative to point out that the result similar to (8.2.22) can 
be obtained using the variational principle approach [Chung, 1978]. The variational 
principle for the governing differential equation (1.2.1a) is of the form 


if [5 (880) ends (82.23) 


In the variational methods, the above integral is minimized with respect to the nodal 
value of the variable. 


òl = Z am =0 


Since àu, is аса we require 
ol 

Jua 
It can easily be verified that the minimization (differentiation) of (8.2.23) with respect 
to the nodal values of ua as indicated above results in (8.2.22) except that the Neumann 
boundary condition must be manually added. This analogy does not exist in nonlinear 
fluid mechanics equations, because the integration of the nonlinear convection term by 
parts can not be carried out in an exact form. 

With compact notation, we rewrite (8.2.22) in the form 


Kagug = Fa + Ga (8.2.24) 


where Kag is the global stiffness, diffusion, or viscosity matrix, F, is the global load 
or source vector, and Ga is the global Neumann boundary vector, as deduced from 
(8.2.22): 

















‘db. de, | ‘dew do” 

Ka = a ax Ae AG — = KO AQ A 

В o dx dx 4 No ^ MB Ux Na ^ MB 
(82:25) 
F=- [ 20,dx = -Ú n 20% dxA® = Unrate (8.2.26a) 

+ ди *() (о) ди" (e) 4 (6) 
Ga = Day E U ON AN. T EU С лу, (8.2.26b) 
e=1 e=1 
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PE) is the local Neumann boundary interpolation function, 


where Фу 
(е) ев 7 (е) ( (е)у _ 
Фу = (Zn — ZN), Oy (zM) —9NM (8.2.27) 


indicating that Фе © is the Dirac delta function at x = O or x = h, being unity at ZN = ZN 
where du/dx is présoribed at node zy and zero elsewhere. This CI that, if the 


Neumann boundary condition is to be applied to a node, then we set Фе = 1 for that 
node. Otherwise, we set >? = = 0. Assembled in a global system, we abtairi 
$.—8(Z.— Z) ^ bal Zp) = Bap (8.2.28) 


In this process, the Neumann boundary conditions are actually enforced between the ad- 
jacent elements, with positive and negative gradients cancelled throughout the domain 
(thus establishing the “energy balance” across the adjacent local element interfaces) 
until the end point is reached. This is where the actual Neumann boundary conditions 
are to be physically applied. This process is explicitly demonstrated by having con- 
structed the FEM equations (8.2.24) in a global form instead of beginning with the local 
form and assembling the element stiffness matrices to a global form afterward. This is 
contrary to the traditional FEM formulations shown in other textbooks. 

The global stiffness matrix (1.3.8), source vector (1.3.9), and Neumann boundary 
vector (1.3.10) are now assembled from the local element properties as 


(1) (1) 
Ку К Кз Kj Кр 0 
Keg =| Ky Ky Кз |= | ку Кр+ки Ко 
Ka Ке К e 2 
31 32 33 0 к? ко) 
lea al 3 0 Jm a i S 1 | 
0 0 h|-1 1 0 1 0 0 1 h|-1 1 0. 0 1 
1 1 -1 0 
—--|-1 2 -1 (8.2.29) 
Кор = 
F ro 1 0] [4 0 0] ру 1 
К=| К | = | Бо КО |==| 0 1 НЕ 1 0 |= 2 
Е; pO 0 0 0 1 1 
(8.2.30) 
С, GO 1 0 50 0 0 $0 u 
С. = | © | = сосе ={|0 1 К 1 0 EM 4, (059 
G3 c 0 2 0 1 o; * 
* 
| 0 S 0]| du zi 4 0 аи 
= 0 1 olt 1 0 0 =o Фә е 0 Ty C? 
0 0 0 1 " a O 


(8.2.31) 
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with $i E Ф, = Ф; = 0 indicating that the Neumann boundary conditions are not to 
be applied to any of the global nodes for the solution of (1.2.1a,b). This implies that, 
if the Neumann boundary conditions are not applied, then the Neumann boundary 
vector is zero even if the gradient du/dx is not zero. Recall that in Section 1.3 the as- 
sembly of local properties into a global form was achieved intuitively. This has now 
been verified with a mathematical rigor of Boolean matrices. In practice, however, 
these Boolean matrices are never constructed, but they are replaced by computer 
codes based on the nodal correspondence between global and local nodes as detailed in 
(10.1.15c,d). 

For multidimensional problems, the formulation of the finite element equations is 
carried out similarly as in one-dimensional problems. For example, let us examine the 
Poisson equation, 


R=Vu— f=0 (8.2.32) 


The corresponding finite element equation takes the form 


| Ф. (и: = јад =0 (8.2.33) 
Q 
| Фани таг – | ©, ;u;dQ — | ©, fdQ — 0 (8.2.34) 
r Q Q 
or 
K pug = Fa + Ga (8.2.35) 
with 
E 
Kg = | Ф,;Фргао = [_| | Фф Фу ПА AG, (8.2.36) 
Q eam" C i 
E 
Е, = | Фа јао = |) | oO rag AC (8.2.37) 
Q ea U2 
* E * 
G= | bannar =U | à Ou inidr AQ (8.2.38) 
Гг gej Г 


For two-dimensional problems, trial and test functions, Фо, are functions of x and y and 
thus the Neumann boundary test functions, Фе), are functions of one dimension around 
the boundary contour. This will require the numerical integration around the bound- 
aries. Step-by-step details of assembly for applications to multidimensional geometries 
will be presented in Chapter 10. 

Before we proceed further, we must recognize the special mathematical and physical 
implications of the expression given by (8.2.34). This is the variational equation or the 
weak form of the original governing equation (8.2.32), which is the two-dimensional 
form of (8.2.20). Physically, if the residual (8.2.32) represents the force, then the integral 
given by (8.2.33) implies the energy contained in the domain Q. Once integrated by parts 
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asin (8.2.34), the consequence implies the energy balance between the domain €2 and the 
boundary surface I containing the Neumann boundary conditions (normal gradients 
of u). Thus, the physical consequence of the variational equation (or energy) allows us 
to add any number of physical constraints in variational forms. These constraints can 
be those terms playing a role of numerical diffusion (viscosity) as necessary. Many of 
the recent developments of FEM take advantage of this variational concept, which we 
shall discuss in greater detail in later chapters. 

Unfortunately, the Galerkin methods described in (8.2.33-8.2.35) lead to unstable 
and inaccurate solutions in fluid dynamics equations in which the flow is convection- 
dominated. In this case, we must use the methods of weighted residual (MWR) with 
test functions W, chosen differently from the trial functions ®, such that 


(Wa, R) = | у“ као = 0 (8.2.39) 
Q 


Thus, the determination of the most suitable test functions W, remains the crucial task in 
order to be successful in dealing with convection-dominated flows. The most commonly 
used test functions are the Galerkin test functions ©, plus the numerical diffusion test 
functions Ya. In this case, the finite element equations are of the form, 


((a + Ya), R) = [ (Фа + Фа) Кад = 0 (8.2.40) 


Here, the numerical diffusion test functions V, play a role of numerical viscosities, equi- 
valentto those used in FDM formulations. Some specific applications include streamline 
upwind Petrov-Galerkin (SUPG) methods, Taylor-Galerkin methods (TGM), general- 
ized Petrov-Galerkin (GPG) methods, characteristic Galerkin methods (CGM), discon- 
tinuous Galerkin methods (DGM), and flowfield-dependent variation (FDV) methods, 
discussed in Chapters 11 through 13. 

For multidimensional time-dependent problems, А; = 5и TVjivi— Vjii — f;, the 
general approach is to construct a double inner product of space and time in the form, 


(WE), (Pa + Ya), R;)) = | WO f (Ou + над —0 (8.2.41) 


where W(é) is the temporal test function approximating the temporal variation be- 
tween the discrete time steps with & being the nondimensional time variable. Note that 
the temporal approximation used here is independent of and discontinuous from the 
spatial approximations. Details on transient time-dependent problems with and with- 
out convection will be presented in Chapters 10 through 14 for linear and nonlinear 
cases. 


8.3 DEFINITIONS OF ERRORS 


Definitions of errors and error estimates for finite element methods have been well 
developed since the early 1970s. Finite element computational errors are defined in 
various norms. The most frequently used error norms are the pointwise error, Lz norm 
error, and energy norm error. These error norms are the special cases of the more 
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rigorous and general norm, called the Sobolev space norm, which can then be simplified 
into more meaningful and practical error definitions. 


Sobolev Space (W,") Norm Error 
Let us define the global node error e, as 
ea = Ug — Йа (8.3.1) 


where u, and it, denotes the finite element approximate solution and exact solution, 
respectively. Then, the Sobolev space norm error is defined as 


lellwp = || [e + (<) x (5) + ack (EY Jey (83.2) 


where m denotes the highest order of the weak derivatives of the 2mth governing 
equation and p represents the power to which the derivatives are raised. Here, weak 
derivatives refer to the order m, m — 1,...0. The Sobolev space (W7") is defined as 
the functional space which includes all weak derivatives with p integrable functions, 
О< р<оо. 


Hilbert Space (H") Norm Error 
The Hilbert space ( H") is the Sobolev space (W7') with p equal to 2, H" — Wy". 
Thus 


1 
de M? Фемг ате? 1 
ile lel |е+ (2) + (42) e (m) ја (833) 


It is seen that the Hilbert space is the square integrable function (p — 2) complete in 
the inner product space. 


Energy Norm Error 

The energy norm error, ||e|| g is a special case of the Hilbert space norm error Н” 
in the 2mth order differential equation. Thus, for the fourth order equation (m = 2), we 
have 


lele = llell = lelg = || [e + (4) + (Ж) Je (834) 


Notice that, for the second order differential equation (m — 1), we write 


lelz — lel = lelw = || [2+ (£ 2 (83.5) 


which can be written in terms of nodal errors e, with e = ®,e,, 


1 
d®, d® š 
llelle = || Е +—- e een] (8.3.6) 
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Here, as usual, the global interpolation functions are obtained by means of assembly of 
. A : (e) 
the local interpolation functions o. 


L Space Norm Error 
The L» space arises from the Banach space ( Lp) with p = 2, equivalent to the Hilbert 
space (H™”) with m = 0. Thus 


1 
2 
lez, — llellus — llellus — ( | eax) (83.7) 


in which no rates of change of errors are involved. 


p-Norm (Banach Space Norm) Error 
The Banach space (Lp) is defined as the complete normed linear space such that 


1 
lelz, — ( | eas 


For p — 1 and p = œ, we obtain Lı and Læ norms, respectively, 


lel = [ ex 2 35 Qe + leal +--+ len) (8.3.8) 


j=1 
е2, = Е је | (8.3.9) 


It should be noted that the Lz norm is a special case of the Banach space norm 
(p — 2), and is one of the most widely used error norm. Other norms of Banach space 
(other than p — 1, 2, oo) are seldom used in practice. 


Pointwise Error or Root Mean Square (RMS) Error 
This is the simplest form of an error definition given by 


1 
\еЇвмз = (X: e) = (ве)? (8.3.10) 
Here the percent error may be defined as 
1 
lle\IRMs сива У 
Пеђа, = 75. = (= (8311) 
» из) 2 ивив 


Note that there is no integral involved in this approach, thus it is called the pointwise 
error, or often known as the root mean square (RMS) error. 


Matrix Norms 

Matrix norms are an important concept in determining the computational stability 
of the finite element equations such as in (8.2.35) in terms of the so-called condition 
number. To demonstrate this concept, we write (8.2.35) in the matrix form 


Ku = F (8.3.12) 
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If K is an n x n matrix and u any vector with n components, then there exists a 
constant c such that 


ІК < сЕ (83.13) 


where u Z 0,||u|| > 0, and the constant c is given by 








K 
Ц (8.3.14) 
ч || 
The smallest c is known as the matrix norm of K, denoted by ||K ||. 
|K|| x max | Kul (8.3.15) 
llull 
with the matrix norm being calculated from 
ЇКЇ, = тах У Кај, Kil. = (Kap Koa)”, (Kil, = тах У [Kap] 
B a 
Combining (8.3.13) and (8.3.15), we obtain 
{Ки = ПК (8.3.16) 
If we define the condition number N as 
N(K) — IKI]K- | (8.3.17) 


the following theorem can be established. 


Theorem: A linear system of equations given by (8.3.12) is said to be well-conditioned 
if the condition number as defined in (8.3.17) is small. 


Proof: It follows from (8.3.12) and (8.3.16) that |F|] < IIKI lju]]. Let F # 0, u # 0. 
Then, we have 





1 K 
— < IKI (8.3.18) 
jul ПЕ 
Let the residual be given by 
R = K(u — i) (8.3.19) 
Combining (8.3.16) and (8.3.19) leads to 
lu — ûll = IK"'RI| « IK" ILIRII (8.3.20) 
From (8.3.18) and (8.3.20) we obtain 
lu—ál 1 g- IKI g- IRI 
= КИЕ < —— IK IRI — NK) (8.3.21) 
ч | llull К || К || 


This proves that a small relative error results from the small condition number with the 
system being well-conditioned. Otherwise, the system is ill-conditioned. 
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Example 8.3.1 
Given: 
1 
_ | -2 
= ua 
2 


Required: Find the vector norms in 1, L2, Lo. 


Solution: |e|;, —8; 1е|:, = ~ 18; |е = 3 


Ехатріе 8.3.2 
Given: 
0.0 10 0 
11 5 1 
B fom l 
00 5 1| 


Required: Find the matrix norms in Z4, L2, Ls. 
Solution: |K||r, — max(1, 2, 25, 3] 225; ||K|| ;z; 2 / 181; ||K|| „= max(10, 8, 7, 6) 210 


Typical convergence properties are shown in Figure 8.3.1. It is seen in Figure 8.3.1a 
that convergence is achieved at the point N and that further refinements or the increase 
of polynomial degrees do not affect the exact solution. The convergence to the exact 
solution depends on the so-called mesh parameter. The mesh parameter h is defined as 
“diameter” of the largest element in a given domain. For one-dimensional problems, it 
is simply the length A of the domain with 0 < h < 1. Let e; and e; be the errors for the 
mesh parameters hı and hz, respectively. Assume that reduction of mesh parameters 
results in the increase of the order p of the rate of convergence. This relation may be 
written in the form (Figure 8.3.1b) 


e -(z) (8.3.22) 


[ө \h2 
Taking the natural logarithm on both sides, we obtain 


. Inlleil — In lle? 


8.3.23 
In hi = In Ло ( ) 


where the magnitude of p is indicative of the rate of convergence of the finite element 
solution to the exact solution. In plotting the computed results to examine the con- 
vergence, one may choose at least three different mesh parameters. They should be 
chosen in the range where convergence to the exact solution has not been achieved as 
illustrated in points 1, 2, and 3 of Figure 8.3.1a,b. The slope p is seen to be a straight 
line with accuracy increasing with a steeper slope. If the mesh parameter is chosen too 
small beyond convergence, the slope p will become horizontal (p — 0), such as points 4, 
5, and 6 in Figure 8.3.1a. If computational round-off errors are accumulated due to the 
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Solution at convergence 





Number of elements, nodes, or orders of 
approximations (linear, quadratic, etc.) 


(a) 


Slope (p) 
-in|e] b З -in|d 


—Inh —Inh 
(b) (c) 
Figure 8.3.1. Convergence toward and beyond exact solutions. Notice that the order (p) of 
rate of convergence becomes horizontal (p — 0) for the solutions beyond convergence but 


may turn negative (p — 0) due to round-off errors. (a) Solutions vs. refinements. (b) Solutions 
toward convergence. (c) Solutions beyond convergence. 





limitation of the computer through no fault of the computational methodology itself, 
then the slope may tend to deviate from the horizontal line (point 7 in Figure 8.3.1b). 
This is not an indication of deterioration of accuracy or rate of convergence, but rather it 
is meaningless to show the rate of convergence beyond the point at which convergence 
has already been achieved. 

In recent years, error estimates particularly in the adaptive A-p methods have been 
studied extensively by Babuska and his co-workers [Babuska and Guo, 1988] and Oden 
and his co-workers [Oden and Demkowicz, 1991], among others. Some discussions on 
this topic will be presented in Chapter 19. 


8.4 SUMMARY 


In this chapter, we revisited Chapter 1 and reintroduced the finite element theory 
with more rigorous mathematical foundations as applied to multidimensional problems. 
Definitions of errors in terms of various functional norms and convergence vs. errors 
have also been presented. 
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Notations used in this book are designed in such a way that the beginner can un- 
derstand the procedure of formulations and computer programming more easily, using 
tensorial indices. This is in contrast to most of the journal papers or other CFD books 
in which direct tensors or matrices are used. They are simple in writing, but confusing 
to the beginner and inconvenient for computer programming. To alleviate these diffi- 
culties, tensor notations with indices are used throughout this book. 

Tensors with indices, although cumbersome to write, reveal the precise number of 
equations and exact number of terms in an equation. From this information, all inner 
and outer do-loops in the computer programming can be constructed easily, facilitating 
the multiplication of matrix and vector quantities with specified sizes precisely and 
explicitly defined. 

If indices are not balanced, then the reader is warned that derivations of the 
equations are in error and are possibly in violation of the physical laws. In this case, 
the computer programmer is immediately reminded that it is not possible to pro- 
ceed with incorrect indexing of do-loops. Moreover, a tensor represents the concept 
of invariance of physical properties with the frame of reference, safeguarding the 
physical laws, constitutive equations, and subsequently the computational processes as 
well. 

Instead of constructing finite element equations in a local form which are then 
assembled into a global form as shown in Section 1.3, it is convenient to perform 
global formulations from the beginning so that flow physics can be accommodated 
in a global form easily in the development of complex finite element equations. The 
direct global formulation of finite element equations will be followed for the rest of this 
book. 


REFERENCES 


Babuska, I. and Guo, B. Q. [1988]. The /-p version of the finite element method for domains with 
curved boundaries. SIAM J. Num. Anal., 25, 4, 837-61. 

Babuska, I., Szabo, B. A., and Katz, I. N. [1981]. The p-version of the finite element method. 
SIAM J. Num. Anal., 18, 512-45. 

Baker, A. J. [1983]. Finite Element Computational Fluid Mechanics. New York: Hemisphere, 
McGraw-Hill. 

Chung, T. J. [1978]. Finite Element Analysis in Fluid Dynamics. New York: McGraw-Hill. 

. [1999]. Transitions and interactions of inviscid/viscous, compressible/incompressible and 
laminar/turbulent flows. Int. J. Num. Meth. FI., 31, 223-46. 

Donea, J. [1984]. A Taylor-Galerkin method for convective transport problems. Int. J. Num. Meth. 
Eng., 20, 101-19. 

Heinrich, J. C., Huyakorn, P. S., Zienkiewicz, O. C., and Mitchell, A. R. [1977]. An upwind finite 
element scheme for two-dimensional convective transport equation. Int. J. Num. Meth. Eng., 
11, 1, 131-44. 

Hughes, T. J. R. and Brooks, A. N. [1982]. A theoretical framework for Petrov-Galerkin methods 
with discontinuous weighting functions: application to the streamline upwind procedure. In 
R. H. Gallagher et al. (eds). Finite Elements in Fluids, London: Wiley. 

Hughes, T., Mallet, M. and Mizukami, A. [1986]. A new finite element formulation for computa- 
tional fluid dynamics I. Beyond SUPG, Comp. Meth. Appl. Mech. Eng., 54, 341—55. 

Johnson, C. [1987]. Numerical Solution of Partial Differential Equations on the Element Method. 
student litteratur, Lund, Sweden. 





REFERENCES 


Lóhner, R., Morgan, K., and Zienkiewicz, O. C. [1985]. An adaptive finite element procedure for 
compressible high speed flows. Comp. Meth. Appl. Mech. Eng., 51, 441—65. 

Oden, J. T., Babuska, I., and Baumann, C. E. [1998]. A discontinuous hp finite element methods 
for diffusion problems. J. Comp. Phy., 146, 491-519. 

Oden, J. T. and Demkowicz, L. [1991]. h-p adaptive finite element methods in computational fluid 
dynamics. Comp. Meth. Appl. Mech. Eng., 89 (1-3): 1140. 

Oden, J. T. and L. C. Wellford, Jr. [1972]. Analysis of viscous flow by the finite element method. 
AIAA J., 10, 1590-99. 

Zienkiewicz, O. C. and Cheung, Y. K. [1965]. Finite elements in the solution of field problems. 
The Engineer, 507-10. 

Zienkiewicz, O. C. and Codina, R. [1995]. A general algorithm for compressible and incompress- 
ible flow—Part I. Characteristic-based scheme. Int. J. Num. Meth. FI., 20, 869-85. 


261 


262 


CHAPTER NINE 





Finite Element Interpolation Functions 


9.1 GENERAL 


We saw in Section 1.3 that finite element equations are obtained by the classical approx- 
imation theories such as variational or weighted residual methods. However, there are 
some basic differences in philosophy between the classical approximation theories and 
finite element methods. In the finite element methods, the global functional representa- 
tions of a variable consist of an assembly of local functional representations so that the 
global boundary conditions can be implemented in local elements by modification ofthe 
assembled algebraic equations. The local interpolation (shape, basis, or trial) functions 
are chosen in such a manner that continuity between adjacent elements is maintained. 

The finite element interpolations are characterized by the shape of the finite element 
and the order of the approximations. In general, the choice of a finite element depends 
on the geometry of the global domain, the degree of accuracy desired in the solution, 
the ease of integration over the domain, etc. 

In Figure 9.1.1, a two-dimensional domain is discretized by a series of triangu- 
lar elements and quadrilateral elements. It is seen that the global domain consists 
of many subdomains (the finite elements). The global domain may be one-, two-, or 
three-dimensional. The corresponding geometries of the finite elements are shown in 
Figure 9.1.2. A one-dimensional element (as we have studied in Chapters 1 and 8) is 
simply a straight line, a two-dimensional element may be triangular, rectangular, or 
quadrilateral, and a three-dimensional element can be a tetrahedron, a regular hexahe- 
dron, an irregular hexahedron, etc. The three-dimensional domain with axisymmetric 
geometry and axisymmetric physical behavior can be represented by a two-dimensional 
element generated into a three-dimensional ring by integration around the circumfer- 
ence. In general, the interpolation functions are the polynomials of various degrees, but 
often they may be given by transcendental or special functions. If polynomial expan- 
sions are used, the linear variation of a variable within an element can be expressed 
by the data provided at the corner nodes. For quadratic variations, we add a side node 
located midway between the corner nodes (Figure 9.1.3). Cubic variations of a vari- 
able are represented by two side nodes in addition to the corner nodes. Sometimes a 
complete expansion of certain degree polynomials may require installation of nodes at 
various points within the element (interior nodes). Thus, there are three different types 
of nodes: vertex nodes in which only corner nodes are installed at vertices, side nodes 
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(a) Discretization by triangular (b) Discretization by quardrilateral 
elements elements 


Figure9.1.1 Finite element discretization of a two-dimensional domain. 


in which one or more nodes are installed along the element sides, and internal nodes in 
which one or more interior nodes are provided inside of an element. 

Nodal configurations and corresponding polynomials may be selected from the so- 
called Pascal triangle, Pascal tetrahedron, two-dimensional hypercube, or three- 
dimensional hypercube, as shown in Figure 9.1.4. Various combinations between the 
number of nodes and degrees of polynomials for two-dimensional geometries can 
be selected as illustrated in Figures 9.1.5 and 9.1.6. Similar approaches may be used 
for three-dimensional geometries. In choosing a suitable element, the number of nodes 


e—o 

(a) 
Triangular Rectangular Quadrilateral 
(b) 
Triangular ring Quadrilateral ring 

(c) 

Tetrahedral Regular hexahedral Irregular hexahedral 
(d) 


Figure 9.1.2 Various shapes of finite elements with corner nodes: (a) One- 
dimensional element; (b) two-dimensional elements; (c) two-dimensional ele- 
ment generated into three-dimensional ring element for axisymmetric geometry; 
and (d) three-dimensional elements. 
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(a) 

(b) 
Figure9.1.3 Quadratic elements. (a) Quadratic elements with straight edges. 
(b) Quadratic elements with curved edges. 


must match the number of terms in the polynomials, and must be symmetrically ar- 
ranged. They must also be as complete as possible so that all possible degrees of freedom 
are allowed to be present within the highest polynomial degrees chosen. 

Types of finite elements may be distinguished by: (1) geometries (one-, two-, and 
three dimensional); (2) choices of interpolation functions (polynomials, Lagrange or 
Hermite polynomials), etc.; (3) choices of element coordinates (cartesian or natural co- 
ordinates); and (4) choices of specified variables and gradients of the variables at nodes 
(Lagrange family with variables alone or Hermite families with gradients included). 
Earlier developments of finite element interpolation functions include Argyris [1963] 
and Zienkiewicz and Cheung [1965], among many others. These and other topics will 
be presented in the following sections. 


9.2 ONE-DIMENSIONAL ELEMENTS 


9.2.1 CONVENTIONAL ELEMENTS 


The polynomial expansion for a variable u to be approximated in a one-dimensional 
element may be written as 


и = 01 + ogx -- oax? -- ax? 4 --- (9.2.1) 


For a linear variation of u, we need a two-node system with one node at each 


"әдпәләдАц [euorsuouip-oo1q] (p) 'oqno1odÁq 
[euorsuourp-oAT, (2) 'полроцелој [eoseq (q) Bue [eoseq (v) 'suouro[o әни ur suorsuedxo [erurouÁToq — p' 6 enB 
(q) (v) 
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(g) Cubic (16 nodes) (h) Quintic (21 nodes) 


Figure9.1.5 Various combinations between the number of nodes and degrees of poly- 
nomials for two-dimensional triangular geometries. 


end. The interpolation functions for this case were derived in Section 1.3, based on 
Figure 1.3.1. An alternative method, perhaps the more general approach, is to use the 
natural (nondimensional) coordinate, £, with the origin set as in Figure 9.2.1a (€ = x/h) 
or Figure 9.2.1b (€ = x/(h/2)). Then (9.2.1) becomes 


и = 01 + oo£ 4- oa£ + cyt? +--- (9.2.2) 
For a linear element (two-node system), we have 
u = o4 + оё (9.2.3) 


Writing (9.2.3) at each node, solving for the constants, and substituting them into (9.2.3) 
for an element, we obtain u [w in element (e)]: 


ио = 69x 4+ 69 – Фдшд, (м=1,2) 
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(a) Linear (4 nodes) (b) Quadratic (8 nodes) (c) Cubic(13 nodes) (d) Cubic (16 nodes) 


Figure 9.1.6 Various combinations between the number of nodes and degrees of polynomials for 
two-dimensional rectangular or quadrilateral geometries. 


where the interpolation functions are 


P =1-—¢, Ф = for Figure 9.2.1a (9.2.42) 
1 1 
oV = 501-8), oV = 5(1+8) for Figure 9.2.1b (9.2.4b) 





(c) (d) 


Figure 9.2.1 One-dimensional element. (a) Origin at end node (linear variation). (b) Origin at 
center (linear variation). (c) Origin at center node (quadratic variation). (d) Quadratic variation. 
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Likewise, for quadratic approximations in which we require an additional node, 
preferably at the midside (Figure 9.2.1c), we have 


u — o4 + оё + озё? (9.2.5) 
and writing (9.2.5) at each node yields 

ир = 0 – 00 + 03, и = 04, из = 04 + 02 + Q3 (9.2.6) 
Evaluating the constants, we obtain 

и = Фи + Фи + OU = O9UM, (N=1,2,3) (9.2.7) 


where the interpolation functions are (see Figure 9.2.1d) 
1 1 
Ф0= 588-1), eP-1-8, eP-lt(t1) (9.2.8) 


It is easily seen that the limits of integration of the interpolation functions should 
be changed such that 


h/2 1 ax h r! 
Foo f fa - 5 [ ret (9.2.9 


where x = (/2)é. If the interpolation functions are derived in terms of nondimension- 
alized spatial variables, then such a normalized system is called a natural coordinate. 
Note that the basic properties of interpolation functions as given by (8.2.12) are satisfied 
for both (9.2.4) and (9.2.8). 


9.2.2 LAGRANGE POLYNOMIAL ELEMENTS 


To avoid the inversion of the coefficient matrix for higher order approximations, we 
may use the Lagrange interpolation function Ly, which can be obtained as follows. Let 
u(x) be given by (Figure 9.2.2) 


u(x) = Ly(x)uy - Do(x)uo 9 --- Li(x)us 


1 2 3 мІ М Мі п-1 п 


ooe o o o o — o o o 


(a) 

1 2 1 2 
ө-—— ө-—  ——À 
сеи Сет &--1 E=0 Eel 
(b) (c) 


Figure 9.2.2 Lagrange element with natural coordinates. (a) Lagrange element of the n-1th degree ap- 
proximation. (b) Linear approximation with origin at the left node. (c) Linear variation with origin at the 
center. 
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where Ly(x) is chosen such that 
Гу(хм) = Nm 
Ly(x) may be expanded in the form 


Ім(х) = см(х = х1)(х — 32) Qc — xu)(x — xa): (x — x8) 


where 
0 MAN 
n 
Ім(хм) = | 1 = су lI (xx —xy) M=N 
M=1,M4N 


Solving for the coefficient cy and substituting it to the expression for Ly(x), we 
obtain 
oa) =L= M = (9.2.10) 
M-ÀA,MzN ÝN — XM 
—  @— x1) -31) --(x xna) — xn) (Х – x) 
(хм — ху(хм — x2) --- (xv — XN-A)(xN — XN41) ++ > ON — Xn) 





with the symbol Į | denoting a product of binomials over the range M = 1, 2,..., (see 
Figure 9.2.2). Here the element is divided into equal length segments by the n = m+ 1 
nodes, with m and n equal to the order of approximations and the number of nodes 
in an element, respectively. Let us consider a first order approximation of a variable u 
such that 


u? 2 Ly (N=1,2) 




















with 
х= % x—h x 
L = = = 1 — — 
1 X1 — X2 —h h 
x— x x 
р Е X2 — X1 B h 
with x; — 0 and x; — A. If the nondimensionalized form € = x/h is used, we have 
n 
Ly = $ ín (9.2.11) 
м=1,МЕМ См un Ем 
and 
= #28 1-6, kba ag 
f= = & 


If the origin is taken as shown, at the center of the element (Figure 9.2.2c) using the 
natural coordinate system, we note that 
1 


1 
Ц = ;0- 8. In= 50. +8) 
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These functions are the same as in (9.2.4b). 
For quadratic approximations, we have n — m 4- 1 = 3 апа 


_ (&—&)(@—&) _ 1 
че (&-&)&-&) д: Jr D 
= (&—&)(&—6&) _ 
"(&-&(b-&) | =) 


_ (&—&)@—&) _ _1 
EGE oy x(s ;) 





Lo 





For the natural coordinate system with the origin at the center, we obtain 


1 1 
L = 58(E — 1), Елее. = 5%6+1) 


which are identical to (9.2.8), the results one would expect to obtain. 
The interpolation functions derived using the natural coordinates are convenient to 


generate multidimensional element interpolation functions by means of tensor products 
as shown in Section 9.3.2. 


9.2.3 HERMITE POLYNOMIAL ELEMENTS 


If continuity of the derivative of a variable at common nodes is desired, one efficient 
way of assuring this continuity is to use the Hermite polynomials. For a one-dimensional 
element with two end nodes, the development of Hermite polynomials for a variable u 
begins with 

и = o4 + оё + азё? + оцё? 


We write the nodal equations for u(é) and du(&é)/dé at two end nodes and evaluate the 
constants to obtain 


O ROR me). wenn (92.128) 
ог 

џо(Е) = Ф00, (7 =1,2,3,4) (9.2.125) 
where the Hermite polynomials have the properties [see Hildebrand, 1956] 


Н? (&м) = ӛмм, к НМ) = бум 


Here H2(&) and H1(£), which are now used as the finite element interpolation functions, 
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g 
45 1 х=0 Н! х= В 
E-0 E=1 
Figure 9.2.3 Hermite interpolation functions. 
are the cubic polynomials of the form (see Figure 9.2.3) 
O°) = HO =1— 3674263 =i =u? 
ФО = НО =3Е2 — 2Е3 Q =u? 
9u V? 
O =H =E- Q= (=) (9.2.13) 
1 
дил) 
pP =H =E E? о (2) 
95 /5 


with £ — x/h, h being the length of the element. Note that 6° and 6 must be multi- 
plied by A, if the nodal values of derivatives are given by du/dx. 

If the second as well as the first derivative is to be specified at the end nodes, we 
require a fifth degree Hermite polynomial such that 


(e) 2A O 
ноф) = нн OE) ROE) (92.14) 
9E) y TM 


with 
&0 =H? = 1— 1083 4+15e4- 6&5  Qı=u} 
& =H? к= 10£? x 15£^ T 6&5 о =u) 


(e) 
ФӘ ні =: 63088-35 Q= (+) 


(е) 
6 =H! = E 4 74 ^ 35 О, = (52) 
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24N 0 
OO = mae -38 436-8) = (Fs) 


ae?) 
e 1 22 (е) 
a -m-ie -uteg) 2.- (23), 


Note that 6°, &©, and à, Фо must be multiplied by A and 7), respectively, if the 
nodal values of derivatives are given by du/dx, and д2и/дх?. 

Additional discussions of Hermite polynomials can be found in Birkoff, Schultz, and 
Varga [1968]. 


9.3 TWO-DIMENSIONAL ELEMENTS 


Among the two-dimensional elements, the triangular element was the first investigated 
in the early days of development. In recent years, however, the four-sided isoparametric 
element has become equally popular, or more convenient in some applications. Various 
features of these elements are described below. 


9.3.1 TRIANGULAR ELEMENTS 


As noted in the one-dimensional element, we may use the standard rectangular cartesian 
coordinates or the natural coordinates (nondimensionalized) to obtain the interpolation 
functions. It will be seen that the choice of a particular coordinate system influences the 
amount of algebra required in the formulation of finite element equations. For higher 
order approximations (with higher order polynomials), an evaluation of constants is 
particularly easy if natural coordinates are used. 


Cartesian Coordinate Triangular Elements 
In this element, the properties of the element are determined in terms of the local 


rectangular cartesian coordinates (x;) with their origin at the centroid of the triangle 
(Figure 9.3.1). 


х+х-+х=0 апай у+у»-+у;=0 


Figure 9.3.1 Cartesian coordinate triangular 
element. 
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Or 


3 
X xni=0 (N=1,2,3,i=1,2) 
N=1 
with xw; — xw and xw; = yy. If this triangle is identified from the global rectangular 
cartesian coordinates (X;) with their origin outside the triangle, we note that the fol- 
lowing relationships hold: 


1 
x —X - (А+ 20+ Х) 


1 
X —X 065 20 + 25) 


1 
»з = %— 5(ї + Y Y) 


Or, combining these equations, we write 


T 3 
хм = Хе – у > Xni (М=1,2,3, 1 =1,2) (9.3.1) 
5 
Now consider the polynomial expansion of a variable u in the form 
uo = о + оох + озу (9.3.2) 


This represents a linear variation of u in both x and y directions within the triangular 
element. To evaluate the three constants o4, o?, and o5, we must provide three equations 
in terms of the known values of u, x, and y at each of the three nodes. 


ur — o4 + о + озу 


и = о +00 + озу 


ue = о + 02X3 + 0393 


Writing in a matrix form, we obtain 


(e) 

ui 1 X1 M a 

и? |= |1 о р || о (9.3.3) 
ut 1 x ys оз 


Solving for the constants and substituting them into (9.3.2) gives 


(e) 


1x y pu 

ue) = [1 x у]|1 » у» us? 
1 x ( 

3 y ut? 


(e) (е) (е) 
1 2 3 


= (а + Мх + сіу)и + (0 + ох + соу)и + (аз + зх + сзуји 


= o 0,0 + Ф919 + Фі 
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Or 
u 2 oO?  (N—1,2,3) 


where the interpolation function pO is given by 


pO — ам + рух + сму (9.3.4) 


1 1 1 
ар = ——(0)з = 23у) a = ——(x3y1 — x1y3) аз = —— (у оу) (9.3.4а) 
р] р] IDI 


Ы = jon -») b= TIC =y) bz 50 =J) (9.3.4b) 
1 1 
C= in? -—32) €» — ine — x3) G= in? -3) (9.3.4c) 
with 
1x y 
|D|2det| 1 x2 y | = 2А 
1 x y 


where A denotes the area of triangle. 

Note that the node numbers 1, 2, 3, are assigned counterclockwise in Figure 9.3.1. 
If assigned clockwise, however, it is seen that the determinant |D| yields —2A, twice 
the negative area. Observe that the fundamental requirements of the interpolation 
functions for one dimension, 


3 
Yo =1, 0<Ф0 <1, Ф@(гм)=ёлм 
N=1 
are also established in this case in two dimensions. 
In view of (9.3.1) and (9.3.4a), we note that 
1 
a= эд?» — x32) 
1 


99-68) 
(i£) 


er EE ee 1 
= (— |= 2 Б|=|=— |— = 5 
24/33 Y y| VAS 3 


Similarly, we may prove that a, — a» — a3 — 1/3. 

If the variable u is assumed to vary quadratically or cubically, then we require ad- 
ditional nodes along the sides and possibly at the interior. The evaluation of constants 
would require an inversion of a matrix of the size corresponding to the total number of 
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(a) (b) 
Figure 9.3.2 Integration over the triangular element using cartesian coordinates. (a) Integration with 
origin at centroid; (b) Integration with x-axis along one side of triangle. 
nodes. An explicit inversion of a large size matrix in terms of nodal coordinate values 
is difficult, but such complications are avoided if natural coordinates are used. 
With the interpolation functions constructed for various degrees of approximations, 
one generally encounters integration over the spatial domain of the form 


J| об јахау = || res asy 


If the functions f(x, y) are of higher order, the explicit integration becomes extremely 
cumbersome. Let us consider an integral 


P, = | | x y dxdy 


The limits of this integral must be calculated from the slope of each side of the triangle 
oriented from the reference cartesian coordinates. The final form of the integral consists 
of the sum of the integrals performed along all three sides of the triangle. With the 
origin of the cartesian coordinates at the centroid (Figure 9.3.2a), the following results 
are obtained: 


n=r +s 


n=1 в. = || хаха = [| ydxay =0 


п = 2 месенат 
п= 3 hsc gio pleno 


п=4 В, (уй + + му) 


(9.3.5) 


2А 
п=5 Р. = Di +y +) 


Triangular Element with Origin on One Side 
Integration formulas for r +s > 5 are difficult to obtain for the triangular element 
with the origin at the centroid. An easier, more compact integration formula can be 
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derived from a triangle with the origin on the side between nodes 1 and 2 designated 
as the x-axis with the y-axis passing through node 3 as shown in Figure 9.3.2b. In this 
triangle, we obtain the integration formula as follows: 


а (су) 
[] хуахау = = I. х'у*ахау 
2(c-y) 


l quete» as 
| EIE а УУ ду 





1 q^ К (—b г+1 с , | 
dg cr | | (c- yy "y dy 
ris! ; 5 
= Garay [at — (=b) |е" (9.3.6) 


The triangular element characterized by (9.3.6) is effective in the solution of fourth 
order differential equations [Cowper, et al., 1969]. 


Example 9.3.1 Local Element Stiffness Matrix 


Given: Consider the local element stiffness matrix which arises from the two- 
dimensional Laplace equation V?u — 0 in the form 


©) gg) (е) 4g, (€) 
Фу дОФџ | дФу дФи 
= ff Us T——— dxdy 
ox ду ETE 


Required: Determine the explicit form of the above expression in a linear triangular 
element using the interpolation functions given by (9.3.4). 








Solution: Using the formula given by (9.3.3), we obtain 








ao” ao рур 99s © ap 
= ; = CNC 
Ox Ox м ду. ETE ыа 
Since the area of the triangle is given by 
| ахау = А 


the local element stiffness matrix becomes 
bxc o bibo bibs + cics 
ке), = = A(byby +cncm) = A| bby + 021 bj + © b5b3 + сосз 
Бабу + сасу о бабу + се b+c 


where by and cy are explicitly shown by (9.3.4b) and (9.3.4c), respectively. The cartesian 
coordinate triangular element is simple to use as long as the interpolation function is 
linear. It is cumbersome for nonlinear interpolation functions with n =r +s > 5 in 
(9.3.5). Notice that the element characterized by the integration formula (9.3.6) is free 
from this restriction. 
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X 
Figure9.3.3 Natural coordinate triangular element (linear variation). 





Natural Coordinate Triangular Element 

Consider a triangle with the natural coordinates Ly whose values are zero along 
the sides and unity on the vertices with a linear variation in between, as shown in 
Figure 9.3.3. These coordinates are defined as 


_A 
че 


Here L = Ai/ A, L5 — // A, and Z5 — Аз/ Аһ А(, 4›‚, апа А; being the areas ob- 
tained by connecting the three vertices from any point within the triangle such that the 
total area Ais 


А=А+А+А (9.3.7) 
1= 1д + 15 + 55 (9.3.8) 


with A; = area (P23), A» — area (P31), and A3 — area (P12). It is now possible to es- 
tablish a relationship between the cartesian coordinates x and the natural coordinates 
Ly in the form 


x= шх + Ine + 14% (9.3.9a) 
у = Цу + Ly + Lys (9.3.9b) 


Writing (9.3.8) and (9.3.9) in matrix form, we obtain 


1 1 1 1]. Lı 
x|2|x х x L (9.3.10) 
y у У: y Ia 


We note that the 3 x 3 matrix on the right-hand side of (9.3.10) is the transpose of the 
matrix appearing on the right-hand side of (9.3.3). Solving for the natural coordinates, 
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we obtain the interesting result 
L= 1=Ф09 = Ф or Ly=00 (9.3.11) 


with ФУ identical to (9.3.4). 
The natural coordinates as used here for the triangular element are often called the 
area coordinates or triangular coordinates. Any variable u may now be written as 


u® = Lyu? 

It is possible to write (9.3.9a) in the form 

x = од 1 + 0215 + аз 15 (9.3.12) 
Writing for each node, we obtain 

х1 = 0, х2 = 00, X3 — 03 


Substituting these into (9.3.12) yields the same expression as (9.3.9a). 

Advantages of the natural coordinates can be demonstrated for higher order ele- 
ments. Notice that, if cartesian coordinates are used for quadratic elements, we require 
an inversion of the 6 x 6 matrix corresponding to the three corner nodes plus three side 
nodes. This difficulty can be avoided in the natural coordinate system. For example, for 
quadratic approximations, we may write 


x — o4 Li 4- 02 L2 4- 0313 4- o4 L4 L2 4- à L2 L3 + as L3 Li (9.3.13) 


Referring to Figure 9.3.4 with three additional nodes installed at midsides of the 
triangle, we may write (9.3.13) at each corner and midside node, 


y= 0 = a2 X3 — 05 


1 1 1 1 1 1 1 1 1 
Ха = 501 + 50 +-о хл = 502 + 503 + 705 = Бо + 503 + 706 


2 2 4 2 2 4 2 2 4 
Solving for the constants and substituting them into (9.3.13) yields 
х = ФОх, (г =1,2,...,6) (9.3.14) 


Figure 9.34 Natural coordinate triangular ele- 
ment (quadratic variation). 
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with 
Ф = 04-0 Ф?=(2 0 = 
(0 = (21 – 1 Ф = (21-10). Ф = (213 1)1а ма 
ФО = 411, _ ФО =41,1з ФӘ = 41311 
Similarly, we write 
у= Oy, 
and consequently, for any variable u 


uo — (9,0 


Using the index notations for a cubic variation, we may proceed similarly as follows 
(see Figure 9.3.5): 


х = ауу + Бум Гм 4- cx ug Lu Lu Lo (9.3.16) 
with N, M, Q = 1,2, 3 and bym = 0 for N = M and cymọ = 0 for N = M = Q. Writing 
(9.3.16) for the three corner nodes, six side nodes (equally spaced), and the interior 
node, we evaluate the ten constants. Returning to (9.3.16) with these constants, we can 
now write 


x=0°x, (r=1,2,...,10) (9.3.17) 


Here, for corner nodes: 


1 
e - 5(31м – 0(31у – 2)1у (№= 1,2,3) 


Figure 9.3.5 Natural coordinate triangular 
element (cubic variation). 
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for side nodes: 


9 
of? = 5LilGLi ~1) 


9 
93 = 5L La - 1) 


9 
Фе) = 51214(312- 1) 


for interior node: 


ФОО = 271, 1515 
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9 
Фу) = = 121(315 –1) 
(9) _ 3 
Фу) = 5 11315 – 1) 


9 
Фу) = laL(L - 1) 


(9.3.18) 


It has been shown that the determination of the interpolation functions for the 
natural coordinate triangular element can be accomplished quite easily by noting the 
special geometrical features that make it possible to avoid the inversion. 

An additional feature, which should be noted, is the fact that the Lagrange inter- 
polation formula can be used to generalize the procedure. Consider the higher or- 
der elements as depicted in Figure 9.3.6. The Lagrange interpolation formula may be 


pe 








(5) _ 
Іг = 


5) 
ге 


(5) _ 
Ly’ = 


0 


Nile о | 





(d) 


Figure 9.3.6 High order natural coordinate elements. (a) Quadratic 
(m — 2); (b) cubic (m — 3); (c) quartric (m — 4); (d) quintic (m — 5). 
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transformed to natural coordinates by 


s=d 


; -(mLy — 1) ford>1 
BO(Ly) = П ав dandas (9.3.19) 
1 for d = 0 
with d = mL. Here m denotes the degree of approximations and 1 (N = 1, 2, 3, 
r —1,2,...,n, n — total number of nodes) represents the values of area coordinates at 
each node. The interpolation functions are given by 
Ф® — BO(r)) BO(1;) B?(15) (9.3.20) 


To determine Qo we write (for m — 2) 


Фе = B® (L) B® (L) B® (L) 


1 
BO(L)- Ql - 1 1)5QL - 24 0) 


BO(r)-1 
ВО(15)=1 
Thus, 


Ф@ — LL, - 1) 


The interpolation functions corresponding to other nodes may be obtained similarly, and 
we note that the results are identical to those derived from the polynomial expansions. 

The finite element application of the triangular natural coordinates involves inte- 
gration of a typical form 


1= | flit, dA (9.3.21) 
A 


Referring to Figure 9.3.7, the differential area dA is given by 
(dh)(dH) _ (hdly)(HdL1) 


dA= - - 
sina sina 


= Ad als 


The limits of integration for Lı and L аге 0 to 1 and 0 to 1 — Z4, respectively. Thus, 


1 pl-lL 
124 | Í Ива пита (9.3.22) 
0 Jo 
where the function f may occur in the form 
with m, n, p being the arbitrary powers. In view of (9.3.22) and (9.3.23), we have 
1 pl-L 
0 Jo 
or 


1 
РЕЂА | па» (9.3.24) 
0 
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Lodi, 1. 





Figure 9.3.7 Geometry for area coordinate integration. 


where 
1-14 1-14 
= | o usan-[ а-а-а (9.3.25) 


Integrating (9.3.25) by parts gives 


я ne 1-14 1-4 piv 4 
= [а – па = 1] +f P (1 - L- L) ап, 











1-14 
=- | ga- u-i 
—1 1-14 
= acd dl 


or 


plat f mp, _ pin- LHH 


Substituting (9.3.26) into (9.3.24) and integrating by parts again, we obtain 


2Am!p!n! 


rer PUES 


For example, if m = 2, n = 0, and p = 3, we obtain 


2A2)(0)3) A 
J Be - озу = э 


Itis clear that the advantage of this element is that higher order elements are gener- 
ated easily and a simple integration formula is available without limitation to the order 
of polynomial degrees. 


284 


FINITE ELEMENT INTERPOLATION FUNCTIONS 


9.3.2 RECTANGULAR ELEMENTS 


If the entire domain of study is rectangular, it is more efficient to use rectangular el- 
ements rather than triangular elements. Consider a domain with a rectangular mesh. 
The mesh can also be generated using triangular elements with sides forming diago- 
nals passed through each rectangle. This, of course, results in twice as many elements. 
That such a system of refined meshes with triangles does not necessarily provide more 
accurate results is well known. A simple explanation is that the additional node in 
the rectangular element leads to additional degrees of freedom or constants that may 
be specified at all nodes of an element, which contributes to more precise or adequate 
representation of a variable across the element than in the triangular element having 
an area equal to the rectangular element. 


Cartesian Coordinate Elements 
To construct interpolation functions for a rectangular element, one might be tempted 
to use a polynomial expansion in terms of the standard cartesian coordinates. 


и = оу Бох + озу + одху +... (9.3.28) 


The necessary terms of polynomials corresponding to the side and interior nodes, as 
well as the corner nodes as related to the degrees of approximations of a variable, must 
be chosen wisely. Polynomials are often incomplete for the desired inclusion of side and 
interior nodes. Furthermore, the inverses of coefficient matrices may not exist in some 
cases. The natural coordinates, on the other hand, usually provide an efficient means 
of obtaining acceptable forms of the interpolation functions. Lagrange and Hermite 
polynomials, as discussed in the one-dimensional case, are also frequently used for the 
rectangular elements. A special element popularly known as an isoparametric element 
is perhaps the most widely adopted. Among the many desirable features of the isopara- 
metric element is the fact that it may be used not only for the rectangular geometry but 
also for irregular quadrilateral geometries. 


Lagrange and Hermite Elements 

The advantage of using Lagrange or Hermite elements for a rectangular element is 
that desired interpolation functions are constructed simply by a tensor product of the 
one-dimensional counterparts for the x and y directions, respectively. 

Consider the Lagrange interpolations in two dimensions, as shown in Figure 9.3.8. 
For a linear variation of u (Figure 9.3.8a), we write 


ij QOO (М = 1,2,3,4) (9.3.29) 
with 
а 10910, Ф 10910), ӘӘ 00109 and oP = LLY 
where 
1. x 1 1 
LP =50-6), 1P-zü0-8. Д0 = 01-а), 


1 2X 2y 
Ly = И +). g=—, т= 


, 
а 
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7 8 9 
b EE E 4 °5 6$ УЕ 
1 2 3 


т (b) 


БЕН 


| | (с) 


Figure 9.3.8 Lagrange interpolation functions: (a) linear, (b) quadratic, 
(c) cubic (variations of functions along the line through A). 


Interpolations of quadratic and cubic variations can be constructed in the same way 
(see Figure 9.3.8 b,c). 

The Hermite polynomials may be applied similarly to the rectangular element as 
the Lagrange polynomials. For bicubic Hermite polynomials, we have (Figure 9.3.9): 


u) =@9O, (r=1,2,...16) (9.3.30a) 
with 
(е) _ (е) __ (е) _ (е) _ 
Фу = ЊоЊНу _ Фу = ЊоЊу Ф = Ну ©з = №. Ly) 
(е) 1 (е) 1 (е) 1 (е) 1 
Ф = Ноу Фе = Hj. Hj; Фр = Hj Hy Фуа = Hy Hy) 
(е) _ (е) _ (e) _ (е) _ 
Ф = НН Ф7 = ЊоЊу Фп = Нуу Sis = Be by 
(е) 1 1 (е) 1 1 (е) 1 1 (е) 1 1 
Ф, = Ноу Ну) Ф = Hy Ну) Фр = Hy Hy Фь = Н, Hyy) 
(9.3.30b) 
Оз = и? 
О, = (ди 0g Du 
О, = (дијдт) 
О, =щ? Oj, = (07u/déon)? 


Q, = (ди/д& y" 
О, = (дијдту 
О, =(д"ијдед ту 





Figure 9.3.9 Hermite bicubic rectangular element. 
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and 


Q =u? Qs — u? Oo =u? Q =u} 
дим au\© дим au\© 
о=(), (8), 99 (88), = (Ge). 
au\ © ди 
mL 995) ) 
( n 


БЕЛ (е) 9u (e) 9u (e) 9u (e) 
m Ga) T= (sar), Qu — (zc). oes (sae), 


О» 








(9.3.30с) 
Ну = 136 26 lm icd +2 
Hy, — 3E - 28 Њу = З – 21 9.3.304 
H! = Е— 263 + Е3 Н} __ — 2x2 3 (9.3. ) 
1a) = 1p) = пп + 
1 
Hy = © — Hy) = 1 


Note that, because of the combinations of the Hermite polynomials for both x and y 
directions, the mixed second derivatives must be included as nodal generalized 
coordinates. Higher order Hermite polynomials may be constructed similarly using 
(9.2.14). 

A similar approach can be used to generate three-dimensional elements oO = 
EET ) ГӘ, etc. for Lagrange elements and similarly for Hermite elements. However, 
it should be noted that for nonorthogonal elements (arbitrary quadrilateral and hexa- 
hedral), appropriate coordinate transformation (geometrical Jacobian) will be required 
as discussed in the following section. 


9.3.3  QUADRILATERAL ISOPARAMETRIC ELEMENTS 


The isoparametric element was first studied by Zienkiewicz and his associates [see 
Zienkiewicz, 1971]. The name “isoparametric” derives from the fact that the “same” 
parametric function which describes the geometry may be used for interpolating 
spatial variations of a variable within an element. The isoparametric element utilizes 
a nondimensionalized coordinate and therefore is one of the natural coordinate 
elements. 

Consider an arbitrarily shaped quadrilateral element as shown in Figure 9.3.10. The 
isoparametric coordinates (€, y) whose values range from 0 to + 1 are established at the 
centroid of the element. The reference cartesian coordinates (x, y) are related to 





x, y = a + %2% + asn + оёт (9.3.31) 


for the two-dimensional linear element in Figure 9.3.10. A linear variation of a variable 
u may also be written as 


u®) = oy + aë + озт + оде (9.3.32) 
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Figure 9.3.10 Quadrilateral isoparametric 
element (linear variation). 





Writing (9.3.31) in terms of nodal values yields 
ху = оц + 02(—1) + 93(—1) + 04(—1)(—1) 
хз = о + 00(1) + о3(—1) + 04(1)(—1) (9.3.33а) 
хз = оц + 02(1) + оз(1) + о4(1)(1) 
ха = оп + 00(—1) + оз(1) + 04(—1)(1) 


In a matrix form, we may rewrite (9.3.33a) as 


[х] = [С][«] (9.3.33b) 
Here the coefficient matrix [C] is given by 
[ =b =1 1 
L T= i 
I i1 1 d 
Lc T ál 
Thus, 
[e] 2 IC [x] (9.3.34) 
with 
1 1 1 1 
1|—1 11 -1 
1 = 
Ere 4|-1 -1 1 1 
1 =f 1 —1 


Substituting (9.3.34) into (9.3.31) yields 
x, = o xy (9.3.35) 


Here Фе) is called the isoparametric function and has the form 


Фу = 14 1+ ёмё)(1 + ёлёӧ) (9.3.36) 
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Substituting the nodal values of £y; and £y» into (9.3.36) gives, with £j — ë, & = n, 
1 
ep-i0-80-m 


e 1 
Фу = 41 +98 – 7) 
(9.3.37) 


1 
Фу = + +m) 
e? - la 
$ 40-804) 
It is interesting to note that the interpolation functions derived in (9.3.37) can be ob- 
tained by tensor products of the Lagrange polynomials with the origin at the centroid 
from (9.3.29) for the case in Figure (9.3.8a). 


The quadratic element requires midside nodes as shown in Figure 9.3.11. Thus, we 
may approximate x or y in the form (see Figure 9.1.6) 


х,у = о +a -- om -- ou£m -- as£? -- agri -- o£? n + овЁтр (9.3.38) 
A similar procedure as in the linear element may be used to determine [C] and 


[C] .. and we obtain 
at corner nodes: 


9f 6) — 1(1--En&) (1 - bob nti Eolo — 1) (9339) 


at midside nodes: 


e 1 
ONE) = (1 8) + 505) Гогем = 0 
(9.3.40) 


e 1 
e (&) — 5(1--&n&)(1— E). forie — 0 


C1, 1) 


(1,0) 





C1, -1) 
(a) (b) 


Figure 9.3.11 Quadrilateral isoparametric element (quadratic variation): 
(a) straight edges, (b) curved edges. 
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(a) (b) 


Figure 9.3.12 Quadrilateral isoparametric element (cubic variation): (a) straight edges; 
(b) curved edges. 


For a cubic element as shown in Figure 9.3.12, we have (see Figure 9.1.6) 


х,у = о + о + озт + оцёт + о5Ё2 + авт + оз 2 т + авётр + ae? 
+a + о + о Етр (9.3.41) 


where we notice that the x?y?(£^w? here) term is omitted from the complete cubic 
expansion (Figure 9.1.6) in order to match the number of nodes chosen here (12 terms 
instead of 13 terms) 

at corner nodes: 


DPE) = 5 HEMEN +&ю& 9 E) — 10] (93422) 


at side nodes: 


OG) = AAEE- E) +m) for Em =I and ëv = E} 
(9.3.42b) 


ef) - $0 --EoEX(1- E)( --9bn&). for Ez = Land E =+} 


It should be remarked that for higher order isoparametric elements, Lagrange polyno- 
mials can still be used without interior nodes but with side constraints imposed. 

In engineering applications, we are concerned with a derivative and the integration of 
quantity associated with a variable with respect to the cartesian reference coordinates. 
Since the variable is represented in terms of the nondimensionalized isoparametric 
coordinates, we require a transformation between the two coordinate systems. Consider 
a quantity given by 


| | == 16, тахду (9.3.43) 
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with € = &, n= &, x = x1, and y = x). From the chain rule of calculus, we write 


дј _ ојох „дјду 
9€  àx0& © AY dE 


(9.3.44) 
дј _ дјох „дјду 
dn ax dq дуд 
or in a matrix form 
af ax ду ој 
дЕ ӘЕ o£ || Ox 
af | | ax ay || af 
дт dnd Lay 
Thus, 
ој ој 
дх _ | 96 
af |= [/] af (9.3.45) 
ay дт 
where J is called the Jacobian given by 
Ox ду 
95 ОЕ 
[J] = ax y (9.3.46) 
ðm ðn 


Here the derivatives 9f/0x or 0f/dy are determined from the inverse of the Jacobian 
and the derivatives 0 f/8& and 0 f/8v. The integration over the domain referenced to the 
cartesian coordinates must be changed to the domain now referenced to the isopara- 
metric coordinates 


[fos f [лава (9.3.47) 


To prove (9.3.47), we consider the two coordinate systems shown in Figure 9.3.13. 
The directions of the cartesian coordinates and the arbitrary nonorthogonal (possibly 
curvilinear) isoparametric coordinates are given by the unit vectorsi;,i», and the tangent 
vectors gi, g», respectively, related by 


e a 
81 = JE 1 JE 2 
əx, ду, 
E 


The differential area (shaded) is 


ij i i 
Ox ду 0 
dx i, x dyin = dxdyizs = 11 х godq— |9& o£ аат 
д д 
X d 


дт ON 
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y £2 


Figure 9.3.13 Coordinate transformation. 
gi 
iz 5 


ог 
dxdy i; — |J |d&£dmis 
with 
ox ду 
95 96 
Ј| = 
VI дх ду 
дт дт 
Thus, we obtain the relations 


ахау = Лаа (9.3.48) 


па 
f[ Ea = |, f. («2E 75.) utn - f. f. "v 


(9.3.49) 


| э ахау = L f. ur T -— Tnx) |J |dEdn = [ [ gy(&,m)d&dn 


(9.3.50) 


where 71, J 12, J21, and Jy are the components of the inverted Jacobian matrix (9.3.46). 
The integration (9.3.49) may be performed most efficiently by means of the Gaussian 
quadrature [see Hildebrand, 1956]. For a one-dimensional case, we may write 


1 n 
| лов = Уле) 
Е jal 
or, when extended to a tensor product in two dimensions, we write 
1 pl n n 
[ | | „таван = У У ари то 


јака 


where wj and wx are the weight coefficients, and f(x) and f(£;, n) denote the abscis- 
sae representing the values of the functions f(£) and f(ë, m) corresponding to the n 
Gaussian points. The weight coefficients and abscissae for the first ten Gaussian points 
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Table 9.3.1  Abscissae and Weight Coefficients 
of the Gaussian Quadrature Formula 


Weight Coefficient 


Abscissae 





Wx 

1.00000 00000 
0.55555 55555 
0.88888 88888 
0.34785 48451 
0.65214 51548 
0.23692 68850 
0.47862 86704 
0.56888 88888 
0.17132 44923 
0.36076 15730 
0.46791 39345 
0.12948 49661 
0.27970 53914 
0.38183 00505 
0.41795 91836 
0.10122 85362 
0.22238 10344 
0.31370 66458 
0.36268 37833 
0.08127 43883 
0.18064 81606 
0.26061 06964 
0.31234 70770 
0.33023 93550 
0.06667 13443 
0.14945 13491 
0.21908 63625 
0.26926 67193 
0.29552 42247 











&., = ту 

0.57735 02691 
0.77459 66692 
0.00000 00000 
0.86113 63115 
0.33998 10435 
0.90617 98459 
0.53846 93101 
0.00000 00000 
0.93246 95142 
0.66120 93864 
0.23861 91860 
0.94910 79123 
0.74153 11855 
0.40584 51513 
0.00000 00000 
0.96028 98564 
0.79666 64774 
0.52553 24099 
0.18343 46424 
0.96816 02395 
0.83603 11073 
0.61336 14327 
0.32425 34234 
0.00000 00000 
0.97390 65285 
0.86506 33666 
0.67940 95682 
0.43339 53941 
0.14887 43389 








are shown in Table 9.3.1. In general, accuracy of integration increases with an increase 
of Gaussian points, but it can be shown that only a very few Gaussian points may 
lead to an acceptable accuracy. The basic idea of Gaussian quadrature is shown in 
Appendix B. 

The Gaussian quadrature numerical integration may be easily extended to the three- 
dimensional element. Extension of the Gaussian quadrature integration to the triangu- 
lar or tetrahedral elements are also possible with some modification of the procedure. 


Example 9.3.2  Stiffness Matrix of an Isoparametric Element 


ao) Фи ao) ao) 
$- If Us: + —————— |ахау 
ду ду 


Given: 
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Figure E9.3.2 Geometry for Example 9.3.2. 


Required: Work out the detailed algebra necessary for computer integration 
using the Gaussian quadrature. Compute the integral with 3, 4, 5 Gaussian points 
(Figure E9.3.2). 





























Solution: 
Ko. = - f| (227 ao” эон | Фу 291) а 
390 204 390 d 
-f f. (= + лаат 
ду 
1 1 
= [| метака 
n n 
= a >, wj wykwM(Ej, m) 
јака 
where 
. 890 _ a6©\ (_ 309 _ 300 
k = ty J J Jon — 
мм(, т) ( 11 ЭЕ TJ1——— Эт 11——— ЭЕ + Ј 2 m 
. ae .. aeOY(.. ae .. ae 
J N i Jy БЕЈ Је In 
«(ng ent age tTa = IJI 
with 
– _ 1ду у _ __1 Фу > _ 10x > _ 10x 
"Sm C? ae? Лат TT 8E 
дх ду дудх 


7 аё дт DE AH 
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1 
х= Ф хм = z“ + biči + с;& + @ёё) 





@ = Ху + Хр + Хр + X4i, bi = — у + Ху + Ху — Ха 
cj — —JX — Xoi t Xai + Хаг, d; — Xii — Xoi t X3i — X4i 
(e) (e) 
Фуу _дФу 1 k . 
= (Jin) SX = (Ami + Bhi), k= 12 
ax; ( ik) SIJ] Ni + Ni Sk (i ) 


Др = %22 — X42, 
Ag = X32 — X12, 
As] = X42 — X22, 
Aq = X12 — X32, 
Ар = Хд = X21, 
Án = X11 — X31, 
Ag2 = X21 — X41, 


Ay = X31 = Хи, 


fl, s 
By, =Xa2 — X32, 
В} = — 

5] 77 X32 — X42, 
Bl, —xj— 

3] == X12 — X22; 
BL =x» — 

41 77 X22 — X12; 
Bl 2x4 — 

42 — 431 X41, 
В!, = ха – 

22 — ^41 X31; 
BL = — 

39 = X21 — X11, 


1 
By =X — X21, 


Bos 

By, = X32 — X22 
2 _ 

By, =X12 — X42 
2 

By, = X42 — X12 
2 

By, = X22 — X32 
2 

Bry = X21 — X31 
2 

Ву = X4 — X11 

Bosse 
429 — X11 — X41 


2 
Bp = X31 — 01 


0x4 0x 0x2 0x 1 
ИЕ So = E = 5 (00 + оё + оё) 
ag = (Xa —2x21)(Xi2 — X32) — (xin — xa1) 2 — X22) 
оц = (х31 — Xa)(xi2 — x22) — G1 — X1) (92 — Хаг) 
оо = (X41 — xi1)(22 — x32) — (1 — Xs1)u2 — x12) 
where 
X22 — X42 = y2 — Y4, 
ao — 1 (A T 
za БШ“! + Вук) = См, 
If we chose n = 3, then from Table 9.3.1 we have 
ул = 0.55555555, W2 = 0.88888888, w3 = 0.55555555 
(8, ти) = —0.77459666, _ (Ер, «) — 0.0, _ (E, m) = 0.77459666 


We are now prepared to calculate 


X11 — X31 — X1 — X5, etc. 


(e) 
ОФ 1 - 
PN B gj; v + ВЫ) = Су 








n 


Kyu = >. >) wiwjkwa(&. 0) 


i=l j=l 
where 
Кум(б тј) = (Cni Cm + См См2)17| 
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Thus, 
0.5449 —0.2773 —0.1035 —0.1640 
к@ в —0.2773 0.8771 0.1380 —0.7377 
NM | —0.1035 0.1380 0.6378 —0.6723 
—0.1640 —0.7377 —0.6728 1.5740 
Similarly, 
forn=4 
0.5457 —0.2776 —0.1026 —0.1655 
ko —0.2776 0.8771 0.1377 —0.7372 
NM | —0.1026 0.1377 0.6390 —0.6741 
—0.1655 —0.7372 —0.6741 1.5768 
forn=5 
0.5457 —0.2776 —0.1025 —0.1656 
(е) —0.2776 0.8771 0.1376 —0.7372 
Кум = 


—0.1025 0.1376 0.6391 —0.6742 
—0.1656 —0.7372 —0.6742 . 1.5770 


We notice that an asymptotic convergence is evident as the Gaussian integration point 
n increases from 3 to 5. 


Example 9.3.3 Transition from Linear to Quadratic Element 


Figure E9.3.3 presents irregular elements with transition from a linear element to a 
quadratic element. In this case, side (1-5-2) is quadratic for the element (e - 1). Element 2 
is fully quadratic, whereas element 1 is partially linear and partially quadratic. Interpo- 
lation functions for element 1 can be derived by constructing tensor products as follows: 


09 = 19) LP (my = 166 – 0 – >) 
oP = ПО (ту = 166 + 00 –) 
e - 19) )- 20-0 49) 
0 = LP) = 20 - 0-49) 


о = (8) ЦО (т) = 501 8901-1) 


where the superscripts (1) and (2) for Lagrange polynomials denote linear and quadratic 
functions, respectively. 


Example 9.3.4 Irregular Elements with an Irregular Node 


Consider the irregular elements that may occur in the process of refinements as seen 
in Figure E9.3.4. All elements are to be approximated linearly. Interpolation functions 
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Partially linear and 
partially quadratic 


Fully quadratic 


CX 


o? ( 
1 Фе Ф 


Ф к 
4 oo 
Figure E9.3.3 Five-node quadrilateral element, transition from linear to 
quadratic element. 


are as follows: 


jü0-8ü-9 »-1 


oP =j- n=-l, –1<6<0 
0 т=—1, 0<ё<1 
101+ 8)(1- т) т> –1 

Ф = јЕ m=-l, 0<€<1 
0 т=—1, —1<ё&<0 


А 1 
90 = 201+ 001+) 


a 1 
of = 7-8) +n) 
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5 
Ф d Фф o? 
o Фе 


Figure E9.3.4 Irregular elements with irregular node which may occur in 
the refinement process, all elements are linear. 


1 
501-901 -т) 6>0 
Ф = 


1 
zO +E- n) &£ x0 
Here Фе for the midside node (hanging node) may be eliminated by readjusting the 


corner node functions, as is usually the case in adaptive mesh refinement methods (see 
Chapter 19). 


Example 9.3.5 Collapse of Quadrilateral to Triangle 


A quadrilateral element may be collapsed into a triangle by combining two of the 
quadrilateral nodes into one (Figure E9.3.5), as follows: 


u® = piu + puto + ФО + Oy) 
Equating ut = и) we have for the triangle 


u®) = q 0,0 + Фи F (o F Ф) = Oy + ey) + ФОО 
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1 2 1 2 


Figure E9.3.5 Collapsing a quadrilateral element into a triangle. Gaussian 
quadrature integration can be performed on the triangle as modified from the 
quadrilateral. 


in which the modified interpolation for node 3 of the triangle is given by 


—(е) 1 1 у 
Фу = Ф Ф = 11 + 900 +1) + 10 – 90 +) 
Thus 
1 
© = „(1+т) 


Gaussian quadrature integration may be used for this triangle in accordance with 
Table 9.3.1 with appropriate abscissae values. 


9.4 THREE-DIMENSIONAL ELEMENTS 


Three-dimensional elements are required when one- or two-dimensional idealization 
is not possible. Basic ingredients for three-dimensional elements have already been 
presented in earlier sections and no special conceptual developments are required. The 
three-dimensional elements may be constructed quite easily by direct extension of the 
ideas used for two-dimensional elements. 


941 TETRAHEDRAL ELEMENTS 


Consider the tetrahedral elements as shown in Figure 9.4.1. For linear variation of a 
variable (Figure 9.4.1a), we write 


и = од + ох + 02 y + 032 (9.4.1) 


It is a simple matter to write the above equation at each node, which yields a total of 
four equations. Evaluating the constants from these equations, we obtain 


и = Ф910 (№=1,2,3,4) (9.4.2) 
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Figure 9.4.1. Tetrahedral element (cartesian coordinate): (a) linear variation, 
(b) quadratic variation, (c) cubic variation. 


where 
pO = ayn + byx + cyny + dyz (9.4.3) 


For N = 1, the coefficients a1, b1, c1, d4 are of the form 


о у ©), l y» 2 1 
а = |Хз ys Z3 рү b--—|y z 21 
X4 уд Z4 1 yg а 
1x © 1 1x» № i 
— 1 a d=- = 9.4.4 
Ci з а 1 ^ m (9.4.4) 
lx z lx y 
І хи хә Аз 1 а ла 
1 x X X 1 x 2 
[pel "oe ccr diam. (9.4.5) 
X31 X32. X33 Хз ys 3 
1 х хр Xa 1 x4 y zu 


where V is the volume of the tetrahedron. The rest of the coefficients can be determined 
similarly. 
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1d 


(1,0,0,0) (0,0,1,0) 


О 
2 (0,1,0,0) 
(a) 


Figure 9.4.2 Tetrahedral element (natural volume, or tetrahedral coordinates): 
(a) linear variation; (b) quadratic variation; (c) cubic variation. 


For higher order approximations, the coefficient matrix becomes very large in size 
and a resort to natural coordinates is inevitable. The most suitable choice is the volume 
coordinate system extended from the area coordinates for a two-dimensional triangular 
element. 

If the three-dimensional natural coordinates (tetrahedral or volume coordinates) 
are used, a node having the coordinate of one decreases to zero as it moves to the 
opposite triangular surface formed by the rest of the nodes (Figure 9.4.2). For the linear 
element (Figure 9.4.2a), the interpolation functions are 


PO = Ly (N=1,2,3,4) (9.4.6) 
For higher order interpolations (Figure 9.4.2b,c), we invoke a formula similar to (9.3.20), 
Ф@ = BO (14) B® (Ly) B (Lz) B (La) (9.4.7) 
where B)( Ly) is given by (9.3.19). This provides the following results: 
For quadratic variation (Figure 9.4.2b): 


at corner nodes: 


60 = Qin iy 
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at midside nodes: 
ФО = арћа, Ф = 41414, еіс. 


For cubic variation (Figure 9.4.2c): 
at corner nodes: 


Ф9 = „л -DOI.- DE. 
at side nodes: 

V = Эл -1) = 218146313 — 1), etc. 
at midside nodes: 

Ф(0 = 2714 115, _ = 27121214, еіс. 


The spatial integration of the tetrahedral coordinates may be derived similarly as in 
the triangular coordinates. This results in 


1= | пицца 
У 
ог 
ГА 6Vm!n! plq! 
~ (m+n+p+q+3)! 


We may use a hexahedral element to generate five tetrahedral elements as shown in 
Figure 9.4.3. This approach is desirable in some applications where both hexahedral 


8 8 
6 
4 3 3 
1 8 7 1 


N N 


РА 


Figure 9.4.3 Five tetrahedral elements subdivided from a hexahedral element. 


(9.4.8) 
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and tetrahedral elements are used. It is also convenient for the structured automatic 
grid generation. 


9.4.2 TRIANGULAR PRISM ELEMENTS 


It is possible to extend the tetrahedral element into triangular prism elements as shown 
in Figure 9.4.4. Note that triangular shapes may be completely arbitrary with the curvilin- 
ear coordinates €, п, ¢ being distorted. Interpolation functions for linear and quadratic 
approximations are given as follows: 


Linear (6 nodes) 





1(1 12(1 La(1 
Ф = Pathe) of) = B Ф = ac (9.4.9a,b,c) 
I4(1— 1— L4(1— 
Ф = 1( w NN 12( т) Ф = (1 — т) (9.4.9d.e.f) 
2 2 2 
Quadratic (15 nodes) 
Corner nodes 
1 
Фб = 5140214 – Пут +1) 
o 1 _ 
9; —5LQL - 1упт+ 1) 
1 
Фо = > 15615 – Гут + 1) (9.4.10a,b,c) 
Ф = 1.01 — 1mm- 1 
4 —5 1 1 NN ) 
o 1 
9; —5;LQL -1yn- 1) 
1 
Фе _ 5 180218 – Dn - 1) (9.4.10d,e,f) 
C 1 
S : 
Бал) О 
Lal 
| L i1 0 
(- si, ) 
uw : 
E 5 ал 1) 
(а) (b) 


Figure 9.4.4 Triangular prism elements: (a) linear (6 nodes), (b) quadratic (15 nodes). 
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Midsides of Triangle 
Oi) =2LiLon(n+1), Of) =2LzLaq(nt1), OY =2LLaant1)  (94Лаље) 


o9 -2L Lm(-1) (2-2LL(-1) 9(2-2LLw(m-1) (9.4.11d,e,f) 


Midsides of Quadrilateral 
e?-pnü-«), e?-rnü-q, Ф = 1301 10) (9.4.12a,b,c) 


9.4.3 HEXAHEDRAL ISOPARAMETRIC ELEMENTS 


The four-sided two-dimensional elements may be extended to three-dimensional el- 
ements (Figure 9.4.5). The rectangular and arbitrary quadrilateral elements are de- 
veloped into a regular hexahedron (brick) and irregular hexahedron. For a regular 
hexahedron, we may use either the Lagrange or Hermite element, but this becomes 
cumbersome as higher order approximations must include interior and surface nodes 
as well as corner and side nodes. Besides, neither may be applicable for irregular hex- 
ahedrons. An element which is free from these disadvantages is the isoparametric 
element. 

In the isoparametric element for a linear variation of the geometry and variable, we 
write (see Figure 9.4.5a) 

X, y, z 2 o + oo -F os + eub + asEnl + авёт + amg + asét (9.4.13) 


Using the same procedure as in the two-dimensional element, we obtain 


d 1 
Фу = 81 + &мё)(1 + &м№5)(1 + ёмзёз) (9.4.14) 
For a quadratic variation (Figure 9.4.4b), we have 


X, y, z — a1 + %2% + asn + a4 + asént + asn + amg + asét 
+a? + aon? + ang + anë nN + anën + aunt + asni? 
+a t + anët? + osé ns + anin s + anéng? (9.4.15) 


The interpolation functions are: 
at corner nodes : 


oP = EA лё) + 55) + Бобић + Боб + Боб — 2) — (94.162) 
at midside nodes : 

o9 = EA- E) + 8) (9.4.16b) 
for 


ём = 0, ём = +1, ёмз = X 1, etc. 
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TELD 


(1, -1, -1) 


(a) 





(b) 


Straight edges Curved edges 
(c) 


Figure 9.4.5 Hexahedral isoparametric element: (a) linear variation (8 nodes); 
(b) quadratic variation (20 nodes); (c) cubic variation (32 nodes). 


Once again, Lagrange polynomials may be used to determine three-dimensional 
interpolation functions without interior nodes, but with side node constraint conditions. 
We now require integration of the form 


Ii EG n. C)dxdydz (9.4.17) 
x 


with £ = &, n= 6, € =&, x =m, y= x», and z 2 xs. Proceeding similarly as in the 


9.5 AXISYMMETRIC RING ELEMENTS 


two-dimensional case, we obtain 


ff [ ева |. f. f. (Tage To 5 лава 


= |, | f. | f. Са (9.4.18) 
where 711, 712, and J 13 are the first row of the 3 x 3 inverted Jacobian matrix 
Ox ду Oz 
06 06 Ə% 
Ox ду Oz 
= | 2 2 2 
дт дт дт 
Ox ду Oz 
954 96 96 


We may carry out differentiations of f with respect to y and z similarly, and write the 
general form of integration as follows: 


1 1 n n 
LET g(&, n C)d&dmwdt — SS S Ce. (9.4.19) 


i=1 j=1 k=1 


The weight coefficients w;, w;, wz, and the abscissae g(&, nj, Cx) are obtained from 
Table 9.3.1 as a tensor product in three directions. A procedure similar to Example 9.3.1 
may be followed for three dimensions to perform Gaussian quadrature integrations. 


9.5 AXISYMMETRIC RING ELEMENTS 


If the three-dimensional domain of study is axisymmetric, then any two-dimensional 
element may be used with the spatial integral replaced by 


[|| по.» дазауа: = | 7 [| re дгаватаг (951) 


where dx = dr, dy = rd0, and dz = dz (see Figure 9.5.1). For quadrilateral isoparamet- 
ric elements, we have 


[| печал | | летне тйл ёт 


or 


1 1 n n 
2 f f &(&, т)4ёат = 2тУ У wjwkg (Ej, vy) (9.5.2) 
=14—1 ј=1 1 
This represents a three-dimensional ring element generated by a two-dimensional 
element. 

Note that the applications arise in the flowfields of missiles and rockets at zero angle 
of attack. For a nonzero angle of attack, the flowfields become asymmetric. In this case, 
the axisymmetric ring element can no longer be used and three-dimensional elements 
must be invoked instead. Another alternative is to keep the ring element and use Fourier 
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Quadrilateral Triangular 
or rectangular element 







NTT TTT | | VV 
| м 
Ree Ee 






| 


UN 





(a) 


Figure 9.5.1 Axisymmetric ring elements. (a) Discretized geometry of a 
cylinder. (b) Triangular ring. (c) Quadrilateral ring. 


series expansions around the circumference in order to accommodate nonaxisymmetric 
flowfields at every few degrees apart. This may result in a process just as expensive as 
three-dimensional elements. 


9.6 LAGRANGE AND HERMITE FAMILIES AND CONVERGENCE CRITERIA 


All finite elements, regardless of their geometrical shapes, may be grouped into two 
categories: Lagrange and Hermite families. The Lagrange family consists of finite el- 
ements in which the values of a variable are specified at nodes, whereas the Hermite 
family includes derivatives of the variable as well as its values defined at nodes. 

Both Lagrange and Hermite families may be represented by polynomials derived 
from the Pascal triangle (Figure 9.1.4a) and Pascal tetrahedron (Figure 9.1.4b), or 
from two-dimensional hypercube (Figure 9.1.4c) and three-dimensional hypercube (Fig- 
ure 9.1.4d). 

In the Lagrange family, the polynomial terms contained in the circles represent the 
corresponding number of nodes required. However, in general, interior nodes lead to 
cumbersome bookkeeping and subsequent removal of some of the polynomial terms, 
resulting in an incomplete polynomial. 

For a Hermite family, the number of nodes and polynomial terms required increases 
since derivatives in addition to the variable itself are to be specified. However, a rea- 
sonable compromise can be met by eliminating the values of a variable and specifying 
only the normal derivatives at side nodes. Let us consider twenty-one terms of a quintic 
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из,(и,)з,(и,)5 


(и..)з-(и,)з.(и,)з 






ОК (и, ); 
из (и, ју (и) 


(и )\,›(и„).(и „), 


и,,(и,),.(и,), 


Figure 9.6.1 Hermite triangle, 21 constants to be determined. 


polynomial for a triangular element given by 
и = 0 
+ ох + озу 
+ oyx” + asxy + ay” 
-r ogx? -- ogx? y + аоху“ + ацоу“ (9.6.1) 
+ ах“ + anx y + o13x? y? + axy? + оц5ху“ 
-F eas? -- oq7x^ y + оца у + одох- у“ + ороху“ + арт у“ 
The nodal values of u and derivatives of u to be specified are shown in Figure 9.6.1. 
Notice that we can write only eighteen equations with six equations at each node. We 
require three more equations which are furnished by writing normal derivatives at 
midsides. In this way, all twenty-one constants can be evaluated. 


The 2mth order differential equations associated with many of the engineering prob- 
lems are in the form 


Vu- f (m-1) (9.6.2) 
Viu= f (m=2) (9.6.3) 


Thus, the weak derivatives that appear in the Galerkin finite element formulations have 
m = 1 for (9.6.2) andm = 2 for (9.6.3). The choice of interpolation functions must ensure 
the convergence of solutions of the given differential equations. Toward this end, the 
following criteria should be satisfied. 


(1) Smooth within the interior domain 
(2) Continuity across each element 
(3) Completeness 


To satisfy (1), the degree of polynomial, p, should be p > mso that the integrand of the 
finite element equation does not vanish (remaining at least a constant). For the stiffness 
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integrands with derivatives of order m, we require C” continuity within the domain (Q) 
and C"'-1 continuity across the boundary (I) in order to satisfy the convergence criteria 
of (1) and (2), respectively. 

Interpolation functions associated only with the variable(s) of the differential equa- 
tion such as in Lagrange polynomials are known as the C° element, whereas those 
with derivatives m are called the C” elements. The Hermite polynomial interpolation 
functions of (9.2.12a) are referred to as the C! element. 

The elements that satisfy both criteria (1) and (2) are known as conforming (com- 
patible) elements. If these criteria are not satisfied, they are called nonconforming 
(incompatible) elements. Nonconforming elements, however, are useful in fourth order 
differential equations in which normal derivatives along the boundaries of C! triangle 
are specified. 

The criterion (3) implies that complete polynomials as shown in Figures 9.1.4 through 
9.1.6 be used, which cannot be met in many cases as the number of nodes to be provided 
does not match the number of complete polynomials of a given degree. As long as the 
symmetry of the polynomials is maintained, however, the convergence is, in general, 
not affected. 


9.7 SUMMARY 


Although the standard textbooks on finite elements provide information presented in 
this chapter, it was intended that a complete summary of finite element interpolation 
functions serve as a counterpart of Chapter3, Derivation of Finite Difference Equations, 
as well as this text being self-contained and adequately balanced between FEM and 
FDM. 

Itis clear now that, instead of writing finite difference approximations using as many 
nodal points as necessary for desired order accuracy in FDM, we achieve similar ob- 
jectives in FEM through interpolation functions. Instead of Taylor series expansions or 
Pade approximations used in finite difference equations, we resort to polynomial ex- 
pansion in finite element interpolation functions. Although not covered in this chapter, 
special functions such as Chebyshev polynomials, Legendre polynomials, or Laguerre 
polynomials have been used in association with spectral elements. This subject will be 
discussed in Section 14.1. 
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CHAPTER TEN 





Linear Problems 


In this chapter, we discuss procedures for obtaining finite element equations and their so- 
lutions in linear two-dimensional boundary value problems. Implementations of bound- 
ary conditions are detailed and example problems for steady and unsteady cases are 
presented. Multivariable simultaneous partial differential equations and simple Stokes 
flow problems are also included. 


10.1 STEADY-STATE PROBLEMS - STANDARD GALERKIN METHODS 


10.1.1 TWO-DIMENSIONAL ELLIPTIC EQUATIONS 


We have illustrated procedures for constructing finite element equations for one- 
dimensional problems in Chapters 1 and 8. Extension to two-dimensional cases fol- 
lows the same general guidelines. The only difference is the appropriate interpolation 
functions for two-dimensional geometries, specification of Neumann boundary condi- 
tions, integration over the domain, and directional variables. 

Consider the second order elliptic partial differential equation of the form, 


R=Vu+ f(x, y) 20 inQ (10.1.1) 


As shown in Chapters 1 and 8, the Standard Galerkin Method (SGM) for (10.1.1) is the 
inner product of the residual with the test function ®, 


(Фа, К) = | Ф. [и + Ј(х, у)јаа = 0 (10.1.2) 
2 
Assuming that the variable u is approximated in the form 


и = Palla (10.1.3) 


and integrating (10.1.2) by parts we obtain 
| Dau таг = (/ E) ug + | o, f(x, y)dQ =0 
r Q Q 


Кир = Е, + Са (10.1.4) 


or 
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where 
Stiffness matrix Kag - | Dy i Pp idQ (10.1.5a) 
Q 
Source vector Ву = | o, f(x, y)dQ (10.1.5b) 
Q 
Neumann boundary vector Gy = | Фиш таг (10.1.5c) 
r 


As we noted in the one-dimensional problem, the interpolation function originally de- 
fined in the domain is now a function of boundary coordinate I" in the boundary integral 
Ga, with Фа indicating the dependency on I, not on Q. It represents the interpolation 
function describing the way the Neumann data u jn; varies along the boundaries. Thus, 
a suitable form for Фа(Г) would be the one-dimensional linear interpolation function. 

The global forms (10.1.5) can be obtained by the assembly of local forms similarly 
as in the one-dimensional problems, 


E 
Rae] Ky Ay Av (10.1.6a) 
e=1 
E 
f= | JEAN, (10.1.6b) 
е=1 
Е 
б,=| ЈА (10.1.6c) 
e=1 
where 
ке), = | Ф Фб? dO (10.1.7а) 
Q 
FO = [ &© F(x, y)dQ (10.1.7b) 
GO = | Фи гаг (10.1.7c) 
p 


The source term f(x, y) and the Neumann data g(T) 2 u;n; can be interpolated as 
follows: 


Р(х, у) = Фа(х, у) ја, fo =([F(, ya (10.1.8a) 
&(T)- 4«(T)g. — ва = (ит (10.1.8b) 


These approximations allow the corresponding source term f(x, y) and the Neumann 
data u jn; to be entered directly to the particular node under consideration. Substituting 
(10.1.8a) and (10.1.8b) into (10.1.5b) and (10.1.5c), respectively, we obtain 


Iu (/ Ф ао) fa = Cop fp = U САА fe AY 
e=1 


= =U c, Роде o) -U Fe Өл (10.1.9) 
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and similarly, 


Ga = (/ Ф.Ф аг) ge = Čap 8e = U GO AGO (10.1.10) 
r e=1 
where 
FO = e e) (10.1.11) 
GU e cg (10.1.12) 
with 
с, = | oo qo (10.1.13a) 
Q 
CO, = f o ear (10.1.13b) 


For linear variations of u ;n; for a boundary element of length /, of) = (1 - T/LT/I, 
the integration of (10.1. 13b) gives the result, 


«о _1[2 1 

CNM = 6 || 2 
It is clear that, regardless of the choice of the local finite elements for the domain, 
whether triangular or quadrilateral, the boundary integral (10.1.13b) can remain 
independent. 


As shown in Section 8.2, the Neumann boundary data interpolation functions dy 
and Ф o are given by 


* (e) 


OY = BEN) - 27), ON (Ei) = wm 
Da = (Ža — Za), Dal Zg) = òg (10.1.14) 


implying that oo = 1 if the Neumann boundary condition is applied at the boundary 


node N and zero, otherwise. This applies also to Ф а. 

The significance and importance of (10.1.14) cannot be overemphasized. Re- 
examine (10.1.5c), (10.1.6c), (10.1.7c), and (10.1.8b) in conjuction with (10.1.14). The 
process through these relations indicates that the local Neumann data are passed along 
across the local adjacent elements normal to the boundary surfaces to ensure the con- 
tinuity of gradients or *energy balance" (incoming and outgoing normal gradients are 
cancelled at element boundaries) until the domain edge boundaries are reached, where 
the Neumann boundary conditions are applied and where the Neumann boundary 
condition interpolation functions oO and Da assume the value of unity if applied, 
zero otherwise. Notice that this logic is established easily and clearly by having cons- 
tructed the finite element equations in a global form from the beginning, called the 
“global approach,” and by seeking the local element contributions in terms of the 
Boolean matrix algebra afterward. This is contrary to the traditional approach to the 
finite element formulations, from local to global, called the “/ocal approach,” in which 
the passage of Neumann data through element boundary surfaces cannot be defined 
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(a) 


Figure 10.1.1 Finite element discretization. (a) Global nodes; (b) Local nodes. 


easily and automatically. The global approach presented here is in contrast to the finite 
volume methods in which algebraic equations are generated by physically enforcing the 
normal gradients across the local element boundary surfaces. The consequences of oper- 
ations involved in both FEM and FVM, however, are analogous, with the conservation 
properties maintained in both methods. 

The assembly of local elements into a global form follows the same procedure as 
in the one-dimensional case. To obtain the global matrices Kag and Fy, let us consider 
the two triangular elements in Figure 10.1.1. Although the expansion (10.1.6a) can be 
performed by summing the repeated indices, we may show such operations by matrix 
multiplications as follows: 

First, we prepare the nodal correspondence table (Table 10.1.1) which indicates the 
correspondence of the local node with the global node for all elements. 


E 
Кв = U ККАО 


е=1 
a 1 1 
: : б kK Ky KO 0100 
= (1) (1) (1) 
= |) 4 0|| Ka К: Кз E 
00 0/| Ki) KY ко 
2 2 2 
: | o к) ко Ку |гоо 10 
2 (2) 2 
TEL Ba Ra е 
Go Te a des 
or 
(1) (1) (1) 
Ка Ко Ка Ки а с " pO 5 о " 
Ks: Кој Кә Коз Ко = Кз Кү + К К + Ку К 
+= | ка ка Ko как коко KOAKO KO 
Ка Кро Ка Ки 2 (2 2) 
0 ка) x Ki 


(10.1.15a) 
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Table 10.1.1 Nodal Correspondence Table 


e> 1 
NY 





* Entries indicate global node numbers corres- 
ponding to the local nodes (see Figure 10.1.1) 





Similarly, 
E 
fia | NFP Ay, 
e=1 
or 
pO 
- а) | Q) 
1 2 
Re z = a + m (10.1.15b) 
Fi po 
3 


The procedure of assembly implied here requiring determination of Boolean ma- 
trices for all elements is quite cumbersome. They are useful and convenient in deriving 
finite element equations, but are useless in actual performance of assembly operations. 
Thus, we should avoid Boolean matrices and implement a scheme that can handle com- 
plex geometries with a simple algorithm. An intuitive and more convenient approach 
is schematically shown below. 


® © ® (©) © © 

1 2 3 1 2 3 
© 1 (1) а) [t © 1 (2) (2) (2) 
Kj Ку Ка Kj Ку Ка 
(0 _ а) @) a) (2) _ (2) (2) (2) 
Кум = 92 |К. | К | К Kyu 79 2 Ка | Ку Ky 
а) а) (1) (2) (2) (2) 
Ф з | Ку | К | K3 © 3 |К, | Ку Ка 





к кр VER 
ко KUSKE KY IEP KË 
ко козо коко КО 
о к к к 


‚= (10.1.15с) 
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| 
г о о о 
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Similarly, 
ЕФ 1 © 10 
FP =|F| 26 2 @ 
а) 
R |30 30 





FY © 
Fo + КО © (10.1.15d) 
R =| o (2) 
ЕФЕ, © 
Е? ® 


Here, the node number with a circle indicates global node. It is seen that the as- 
sembled global matrix is obtained by finding the appropriate entries from the local 
matrices with the local node ши replaced by the corresponding incident global 
node numbers. For example, Ky of the first element goes to the second row and second 
column in the global matrix because the local node 1 is incident with the global node 2. 
Similarly, KY enters in the second row and third column of the global matrix since 
the global node number 2 is incident with the global node 3. All entries in the same 
rows and columns are algebraically added together as we move to the second element. 
The same procedure applies in order to obtain Fy. In this way, we avoid the need to 
construct the Boolean matrices, and the entire assembly procedure can be programmed 
very efficiently. 

The global load vector may be obtained more conveniently in the form 


Е, = op fB 


in which only Cag is assembled from the local contributions with fg evaluated at global 
nodes. This will be shown in Example 10.1.2. The assembly of the Neumann boundary 
data G, and the method of implementation will be discussed in Section 10.1.2. 


Example 10.1.1 Assembly of Two Triangular Elements 


Given: 


(е) 4g (6) (е) 4g (0) 
0o, 00j;, a o, 0o; 
Ke = | ШЕ ахау 
Ox ETE y ETE y 


Required: Calculate Kyg = U eg КОА АД by assembling two local linear trian- 
gular elements (Figure E10.1.1) to a global form and compare the results with a single 
isoparametric element of Example 9.3.2. for n 2 4 and n — 5. 








Solution: 








(e) gge) (2) 9 pe) 

дФ дФ у jy дФ у 

= ах dy = A(byby + сусм) 
Ox ETE ETE 
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Figure E10.1.1 Assembly of two triangular elements. 


where by and cy are given in Example 9.3.1 and Ais the triangle area. 


1) 1) (1) 
кї Ki 0 Ка 

1) 2) 2) 1) 2) 

k= KS T К. KS Kj T Kis 
к? к 

sym KY) + KG 


0.6304 —0.3043 0 —0.3261 
0.8856 0.1053 —0.6865 
0.7632 —0.8684 

sym 1.8810 


This compares somewhat differently with the single isoparametric element of 
Example 9.3.2, although diagonal and off-diagonal values are, respectively, about 10% 
larger and 20% smaller than those for the single quadrilateral isoparametric element 
(Example 9.3.2). This may influence undoubtedly the solution of differential equa- 
tions (see Example 10.2.1). It will be shown that the larger diagonal and smaller off- 
diagonal values in the stiffness matrix result in smaller responses to given boundary 
input data in general. It is concluded that the triangular element is “stiffer” than the 
quadrilateral element, as demonstrated in Example 10.2.1. The reason for this be- 
havior is that triangular elements possess only three data points, whereas quadrilat- 
eral elements provide four data points allowing an additional degree of freedom and 
“flexibility.” 


10.1.2 BOUNDARY CONDITIONS IN TWO DIMENSIONS 


(a) Standard Approach 
Dirichlet Boundary Conditions. Dirichlet boundary conditions for multidimensional 
problems can be treated exactly the same as in the case of one-dimensional problems. 


LINEAR PROBLEMS 


ип, 





(a) (b) 


Figure 10.1.2 Boundary conditions. (a) Dirichlet boundary conditions (uj — u? — us — 2, 





U4 — ug = UT — ug — ujo — u4; — uj? — 0). (b) Neumann boundary conditions. 





That is, the global finite element equations are modified, reflecting the specified Dirichlet 
data. For example, let us consider that the global finite element equations using either 
triangular elements or quadrilateral elements have been obtained in the form 


Квир = Fa + Ga (10.1.16) 


where we set G, — 0 because Neumann boundary conditions are not to be specified in 
this case. Only Dirichlet data are furnished as shown in Figure 10.1.2a. We begin with 
the assembled global equations, 


Kı Ko >>- Kn u F 
Ку Ky · + + Ор uz Б 

| AB a ER (10.1.17a) 
Kni Kn2 >- + Kop и12 Fi; 


Now, if we apply the Dirichlet boundary conditions in (10.1.17a) as given in Figure 
10.1.2a, we obtain 


10000000 0000 ii 0 2 
0100 0 00 0 0 0 0 0 и» 0 2 
0010 0 00.0 0000 из 0 2 
0001 0 00.0 0000 ид 0 0 
0 0 0 0 Ks 0 0 Kg 0 000 us Fs —Ds 
0000 0 10 0 0 0 0 0 ug | | 0 0 
0000 0 01 0 0000 u;| |0 E 0 
0 0 0 0 Kgs 0 0 Kgg 0000 из Fg = Dg 
0000 0 00 0 1 0 0 0 H9 0 0 
0000 0 00 0 0100 “10 0 0 
0000 0 00 0 00 1 0 и 0 0 
0000 0 00 0 000 1 u12 0 0 


(10.1.17b) 
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with D; = К51(2) + К52(2) + Ks3 (2) and Dg — Kg; (2) + К»(2) + Каз (2). Itis seen that 
the rows and columns corresponding to the Dirichlet nodes are zero with unity at the 
diagonal position. The influence of Dirichlet boundary conditions, as imposed here, is 
reflected in the Dirichlet boundary vector D,, so that 


Кевив = Fa + Da (10.1.18) 


where D, is given by the second column on the right-hand side with Kag as modified in 
(10.1.17) from the given Dirichlet boundary conditions. It is obvious that, if there are 
so many Dirichlet boundary nodes, then it is convenient to modify the above matrix 
equations in the form 


Kss Ksg | | us Б | | —Ds | 
— + 10.1.19 
| ај М | — Ds ( ) 


in which all rows and columns corresponding to Dirichlet boundary nodes are elimi- 
nated. 


Neumann Boundary Conditions. Neumann boundary conditions are implemented using 
the integral form of (10.1.5c) with the local contributions coming from adjacent elements 
to the node at which Neumann data ee are prescribed in the form (10.1.8b), 


д д 
e — (ujini)y — (= cos 0 + o sin o) (10.1.20) 


as shown in Figure 10.1.2b with the normal angle 0 measured counterclockwise from 
the axis. 

Often in boundary value problems, there are instances in which the Dirichlet and 
Neumann boundary conditions are combined at the same location. For example, con- 
sider a heat conduction equation 


kV’ T=0 
Here, for a resistance layer on the boundary, we specify 
kT nj +a(T—T’) = —q (10.1.21) 


where T, 7’, a, and q denote the surface temperature, ambient temperature, heat trans- 
fer coefficient, and surface heat flux, respectively. This is referred to as the Cauchy or 
Robin boundary condition and can be handled by substitution: 


kTjni 2 —Q—aT 
with 

Q-q-aT 
Thus, we write 


ас (10.1.22) 
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with 
А x аа * (o) 
ба = – | задат = (еда, 60 = | 00а 
Г — p 


* * * 
Cop = | 8 Фа Фраг = LJe9, ADAM uM = [aay Фаг 
е=1 Г 


This process then modifies (10.1.4) in the form 
(Kap + Cop) o = Fa + Gu (10.1.23) 


It should be noted that Сов is activated only if the convection or Cauchy boundary 
conditions are present. That is, if a global node does not coincide with the boundary 
node at which the Neumann boundary conditions are prescribed, then Cog is empty from 
the definition, Da (Zg) = dag. It is cautioned that the local boundary surface matrix is 
(2 x 2), which is simply added to the local triangular element stiffness matrix (3 x 3) in 
correspondence with the nodal incidence along the boundaries. 


(b) Lagrange Multipliers Approach 
Any boundary condition prescribed at a boundary node may be imposed through 
Lagrange multipliers. Consider the boundary conditions of the form 


и! =0 (10.1.24a) 
uy =a (10.1.24b) 
u3 — u4 = b (10.1.24c) 


Obviously, if b = 0, then the second expression implies u3 = u4. Otherwise, it represents 
Neumann boundary conditions (du/dx) cos 8 or (du/dy) sin 8, prescribed at the global 
node Z; connected to the adjacent boundary node Z4. For example, if du/dx = c at Z5 
and the boundary line of length / between Z5 and Za is inclined an angle of 0 from the 
x axis, then we write 

du u3 — u4 


-= = 10.1.25 
dx l cos 0 c ( ) 





Or 
us —u4 —b with b — cl cos0 


Equation (10.1.24) can be written in the form 


ui 
100 0 0... uz 0 
010 0 0... 5 - (10.1.26) 
001-10 | b 
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which may be rearranged as 


arala = E, (10.1.27) 
with r=1,...,m (total number of boundary conditions, m=3 in this case) and 
a — 1,...,n (total number of global nodes). Here, qra is called the boundary condi- 


tion matrix. Let us now introduce quantities \,, referred to as Lagrange multipliers, and 
regarded as constraints or forces required to maintain the boundary conditions. Then, 
the product of (10.1.27) with the Lagrange multiplier №, 


(drag — Ej) — 0 (10.1.28) 


may be considered as an invariant or energy required to maintain such boundary con- 
ditions. 

At this point, we transform the global finite element equation (10.1.16) into a vari- 
ational energy, 


8I — (Kgug — H,)8u, —0 (10.1.29) 


Or 
1 
ol =5 7 Kop tats — Haus |] = 0 (10.1.30) 
for which the stationary condition is given by 
1 
1= 5 Ковић — Haus (10.1.31) 


This may be considered as the actual energy contained in the domain. To this we may 
add (10.1.28), 


1 
I= 2 оВИаив – Наи, T Xr (Gralla — Er) (10.1.32) 
The expression (10.1.32) refers to the total variational energy in equilibrium with the 
imposed boundary conditions. The variation of (10.1.32) with respect to every u, and 
^, will lead to the stationary condition 
д1 д1 


sim uus 
Эп, Oh 





dh, = 0 (10.1.33) 


Since ua and à, are arbitrary, it is necessary that d//du, and 9//9A, vanish. These 
conditions yield 


КевИа + у фа = Њ 
arala = E, 


Writing these two equations in matrix form, we obtain 


i a Ч _ |) (10.1.34) 
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which may be expanded with the boundary conditions of (10.1.26) in the form 


© 


Кү Кр К 


1 0 
Ka K X. d.d dp A 
21 22 $ 2 5 : 2n 
u 
. . . . 00 1 x M 
0 0 -1 
ид а 
mE A DEN FIL E: (10.1.35) 
Ка Ко к. 00 о ||“ | р 
1 0 0 0 0 0 00 0 : =: 
0 low de ő 0 00 0 “ E 
0 0 1-10 о оо 0 3 з 


The solution to these equations provides the values of Lagrange multipliers №, as well as 
the unknowns ta. Here ,, interpreted as the boundary forces, assisted in imposing the 
boundary conditions. Note that the left-hand side matrix (10.1.35) is still symmetric, but 
matrix rearrangements are required to avoid zeros on the diagonal before a standard 
equation solver is applied. 


Remarks: 'The Lagrange multiplier approach for implementing boundary conditions 
is useful if the finite element formulations are performed by means of methods of least 
squares, moments, or collocation in which the Neumann boundary conditions do not 
arise naturally since integration by parts is not involved in these methods. 


10.1.3 SOLUTION PROCEDURE 


In order to illustrate the solution procedure and implementation of both Dirichlet and 
Neumann boundary conditions, we present the following examples. 


Example 10.1.2 Solution of Poisson Equation by Triangular Elements 


Given: 
Uii = f (i = 1,2) 


with f = 4(x* + y’), exact solution: u = 2x?y?. 
Consider the geometry (Figure E10.1.2) with Dirichlet boundary conditions: 


(1) и; = из = иб = uo — uj; —0 
(2) и11 = |- 458 
(3) ил = 0, ид = 450, ил = 3, 528, ило = Э; 832 


Neumann boundary conditions along nodes 1, 4, 7, and 10: 


(4) (=) = 0), (=) = 300, (=) = 1,176, (=) = 1,296, 
Ox), 0X / 4 ax}, 0X / 1o 
(=) =0 (=) = 180 (=) = 1008 (=) = 1,944 
ду), ду /4 ду 27 ду / 16 
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1 һ =1,1, = 3.162, 1; = 3.605, 1, =3.162,1, =3. 


(b) Neumann boundary elements 
Figure E10.1.2 Two-dimensional problem with linear triangular 


elements. 


Required: Using the linear triangular elements, solve the differential equation with 
the boundary conditions: 


(a) - (1), (2), апа (3) 
(b) - (1), (2), and (4) 
Solution: 
K.gug = К + Да 
Е 
Ка =] Кума Ар 
e=1 
KO = f 00). 60 dN = Abybu + cncm) 
Q 
" e) ale) 4 (e) 
U САСА fe 


е=1 


к,=- | Фу40=- | dadd h = -Ceh =- 
Q Q 
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Or 
И 
е е е 
Е, = –Сј Св = ( ЈСумлл Амр А = MG t Y)l« 


Тһе се), may be determined using (9.3.5) or (9.3.27). 
From (9.3.5), we have 


Сим = | (ам + byx + cny)(am + bux + cuy)dxdy 


e 1 1 
со – Al 5 + z (bia + 2bieiB + zul 


, 1 1 

c9 = = [+ Тр [01820 + (ро + boci)B 4 aen]] 
0 _ oft, 1 

C3 =A 9 + p lbdaa t (b1c3 + b3c1)B + c1c3y] 
(e) _ (e) 1 1 2 2 

Су = А9| – + — (Рђа + 2208 + су) 

9 12 

(e) (e) 1 1 

CG, =A 9 + үу [22239 + (Росз + b3c2)B + c2¢3y] 
: 1 1 

С = Аб Е + 75 (Ba + 2bsesp à) 


with 
acxpexXtx  В=лу+хҗуу+у, y =y +y H5 
After some algebra, it can be shown that 
2 1 T 
AQ 
се), = med 
L12 
This result can be obtained easily from (9.3.11 and 9.3.27) using the natural coordi- 
nate triangular element. 


Ll Wl, Lila 
С, = || a oO о – | | Pi. of. Xors. | dxdye 
Lala Lz Lz Lala 


Ae) 
12 





2.1 1 
121 
i 1 2 


Thus, the global load vector is calculated from the assembly of eh matrices for each 
element into a global form Cag to be multiplied by the global nonhomogeneous data fg 
determined at each global node. 

The Neumann boundary vector Ga can be calculated as follows: 


Ga = | Фан таг = [3 Фе Фв@Гев = Ü C АО в = -U GO AG 
r 
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where 


Thus 


(e) 


FD 1) 8 

(ec) L 1 
EHE | (e) 
82 


where Фе) ) 

Ф (см) = бум and thus, Фуу 
data prescribed, and oo = 
prescribed. 


(1) 
co ch 0 07118 
N 6102 (1) 
85 


(e) 


г | 28 +80 
a x 2g? 


E. 


vanishes everywhere except at Neumann boundary nodes. Recall that 
= 0 if the boundary node N does not have the Neumann 
1 if the boundary node N has the Neumann boundary data 


_һ[ 0 
~ 6 2g) 


* 
with ФУ = 0, because the Neumann data are not prescribed at the local node 1 for the 


boundary element 1. 


(2) 


h[2 1 81 
«- d 
6|1 2 50 
(3) 
Go 2 (2 | 81 
6112 go) 
4) 
of ү | 8! 
C) Ls 
611 2 gi? 
5) 
G® Is[2 0 aj 
У“ 610 0 (5) 
82 


with Ф d — 0 and 


д д 
gP = (= cos + — sind 
dy 


Ox 


ь [282 +0 
6 | 2 4.992 
3 3 
| 2a es” 
6 | 2 4.299) 
4 4 
„ [2 20 + 2 
6 К +229 
15 220) 
6| 0 


ы 


gP = (2)" (—0.316) + (2) 7 (0.948) 20 


дх 


e = R (—0.316) 4- (=) Po 948) 
m CABE 2 | ду/5 


= (300)(—0.316) + (180)(0.948) = 75.84 
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Similarly, 


?..1674, 20) = 185.97, 6% = 1,3282, 8 = 2,2544, 


ди 
80 = (2)" (1) = 1,296 


6122 ) 4 (2g + gs”) 


ин 2) 5,0 (9) ae 
g a | Ca | 1] eter 20 )* 608 +80) | | 17203 

G; 6 ГА (g 9 + 220) + 84 (280) + gi?) 2,802.05 

Gio 4,372.02 


£4 (g^ + 2051) + es (2g) 


with G, = 0 elsewhere. The sum of Fa + Ga is given by 


113.50 40.00 
134.00 0.00 
27.00 0.00 
629.00 172.03 
609.50 0.00 
216.00 0.00 
Fa + Ga ==] 1673.50 | + | 2802.05 
2008.00 0.00 
648.00 0.00 
613.50 4372.02 
1652.00 0.00 
810.00 0.00 


Note that G, is obtained by an assembly of local data ray, ) However for Fy, itis preferable 
to construct the Cag matrix independent of local data m and use the global data f, 
instead. 

The solution is carried out, and the results are shown in Table E10.1.1. It is seen 
that the solution for the Neumann data is less accurate than for the Dirichlet data. It 
can be shown that accuracy improves with mesh refinements. This is demonstrated in 
Section 10.4.1 for isoparametric elements. 


10.1.4 STOKES FLOW PROBLEMS 


Stokes flows or creeping flows occur in highly viscous, slowly moving fluids and are char- 
acterized by the conservation of mass and momentum. For a steady state, the governing 
equations take the form 


-v=0 (10.1.36a) 
-u 29+ p-pF-20 (10.1.36b) 


Although these equations are still linear (note that convective terms are absent), their 
solutions may not be easy to obtain because the enforcement of incompressibility 
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Table E10.1.1 Computed Results for Example 10.1.2 


(a) Dirichlet Problem with the Boundary Conditions (1), (2), and (3) 





Node Exact Solution FEM Solution % Error 





= 


0.00 0.00 0.00 
0.00 0.00 0.00 
0.00 0.00 0.00 
450.00 450.00 0.00 
162.00 110.72 —31.66 
0.00 0.00 0.00 
3528.00 3528.00 0.00 
648.00 508.92 —21.46 
0.00 0.00 0.00 
5832.00 5832.00 0.00 
1458.00 1458.00 0.00 
0.00 0.00 0.00 


2 оме олыо м 


= ж = 
Ne >S 


(b) Neumann Problem with the Boundary Conditions (1), (2), and (4) 





Node Exact Solution FEM Solution % Error 





— 


0.00 0.00 0.00 
0.00 0.00 0.00 
0.00 0.00 0.00 
450.00 392.33 —12.82 
162.00 79.57 —50.88 
0.00 0.00 0.00 
3528.00 3264.54 —7.47 
648.00 458.15 —29.30 
0.00 0.00 0.00 
5832.00 5031.26 —13.73 
1458.00 1458.00 0.00 
0.00 0.00 0.00 


200-10 Ui 4 ш м 


| = 
гю — 





conditions (conservation of mass) is difficult. As a result, the computed pressure, p, 
may be spurious and oscillatory, known as checkerboard type oscillations. 

To cope with these difficulties, many methods have been reported in the literature 
[Carey and Oden, 1986; Zienkiewicz and Taylor, 1991]. Among them are the mixed 
methods and penalty methods, which are presented below. 


Mixed Methods 

The momentum equation has the second derivative of velocity (v e H?) and first 
derivative of pressure (p € H!). In order to enforce the mass conservation (incompress- 
ibility condition) we must use an appropriate function for the pressure consistent with 
the functional space for the velocity. This is known as the “consistency condition” or 
“LBB condition” after Ladyzhenskaya [1969], Babuska [1973], and Brezzi [1974]. This 
condition requires that the trial function for pressure in the momentum equation and 
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AAAA 
JILL 


Linear velocity Constant pressure Quadratic velocity Linear pressure 
(a) (b) 


Figure 10.1.3 Mixed methods with triangles and quadrilaterals. (a) Mixed interpolation with 
constant pressure. (b) Mixed interpolation with linear pressure. 








the test function for the continuity equation be chosen one order lower than the test 
function for the momentum equation and trial function for the velocity in the continuity 
equation, respectively. 

Based on these requirements, the SGM equations of (10.1.36a,b) are of the form 


КАЧКАН (is 
Борк 0 Рв 0 0 

If pressure is interpolated as constant (pressure node at the center of an element) 
and velocity as a linear function (velocity defined at corner nodes), then such ele- 
ment becomes over-constrained (known as “locking element”) (Figure 10.1.3a). To 
avoid this situation, we may use linear pressure and quadratic velocity interpolations 
(Figure 10.1.3b). However, experience has shown that further improvements are needed 


in order to expedite convergence toward acceptable solutions. This subject will be elab- 
orated in Chapter 12. 


Penalty Methods 

Penalty methods are designed such that the continuity equation which actually repre- 
sents a constraint condition can be eliminated from the solution process. This is achieved 
by setting 


p-- ov (10.1.38) 


where A is the penalty parameter, equivalent to the Lagrange multiplier. The idea is to 
set \ equal to a large number (à — oo) in the hope that — - v e: 0 as seen from 


у + z xo (10.1.39) 
Substituting (10.1.38) into (10.1.36b), we obtain 
—p ?у—\ ( -v)—pF=0 (10.1.40) 


10.2 TRANSIENT PROBLEMS — GENERALIZED GALERKIN METHODS 


Here à is seen to act as dilatational viscosity. It is now clear that pressure is elimi- 
nated from the solution of (10.1.40) in which the mass conservation is enforced through 
(10.1.39). Once the velocity components are calculated from (10.1.40), then pressure is 
calculated by means of (10.3.38). 

Unfortunately, however, the solution of (10.1.40) is difficult because the penalty 
term dominates as À becomes large, which is analogous to the over-constraint in the 
mixed methods. In other words, the consistency condition is violated. To cope with 
this difficulty, the finite element equation integral term involving the penalty function 
(pressure term) is given a special treatment by means of *reduced" Gaussian quadrature 
numerical integration. Specifically, we under-integrate the penalty term one point less 
than the shear viscosity term. For example, one point Gaussian quadrature rule for the 
penalty term is performed against the two-point rule for the shear viscosity term of a 
linear element. Similarly, a two-point rule for the penalty term against a three-point 
rule for the shear viscosity term of a quadratic element is recommended, and so on. 

Once again, the mixed methods and penalty methods represent relatively earlier 
developments. They are being replaced by more efficient and advanced techniques to 
be discussed in Chapter 12 for incompressible viscous flows. 
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10.2.1. PARABOLIC EQUATIONS 


To describe the time-dependent behavior, we may use either the continuous space-time 
(CST) method or the discontinuous space-time (DST) method. In the CST method, 
continuous interpolation functions in both space and time are used so that 


u(x, t) = ®,(x, t)uy (10.2.1) 


Alternatively, the DST method allows separation of variables between the spatial and 
temporal domains, 


u(x, t) = ®,(x)ug(t) (10.2.2) 


This requires interpolations of ®,(x) in the spatial domain and the nodal values ua(t) 
for the temporal domain. 

The disadvantage of the CST method is the increase in computational dimension 
requiring the finite element in time. For this reason, our discussions in the sequel will 
be limited to the DST method, in which a time marching procedure is followed. 

Consider a parabolic equation or the time-dependent differential equation in the 
form 

ди(х, 1) 


R= = ?u(x, t) — f(x, t) 20 (10.2.3) 


Let the nondimensional temporal variable be given by 





€=t/At (10.2.4) 


where t and At denote time and a small time step, respectively. 
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In the past, the so-called semidiscrete method was used, in which the SGM equation 
for (10.2.3) is written as 


(Фа, R) = f e (a — Uii — / јао =0 
ü at 


where the time derivative of u is approximated by finite differences. Instead, our ap- 
proach in DST is to seek a temporal test function independently and discontinuously 
from the spatial test function. 

The DST method consists of first constructing the inner product of the residual 
(10.2.3) with the spatial test function ®,(x) over the spatial domain and, subsequently, 
constructing another inner product of the resulting residual with the temporal weighting 
function or test function (Е) over the temporal domain. These steps lead їо 


(W(E), (®a, R)) = [ A s (o — uii — rea a =0 (10.2.5) 


which represents the SGM with DST approximations. The double projections of the 
residual onto the subspaces spanned by spatial and temporal test functions are referred 
to as the generalized Galerkin Method (GGM) as opposed to SGM. As noted in (8.2.41), 
the temporal weighting function W(&) is independent of and discontinuous from the 
spatial approximations. 

Substituting (10.2.2) into (10.2.5) yields 


а t 
Í ie) A "80 а Ha at =й (10.2.6) 
0 
where we may define 
Mass Matrix 


Age | Pa Pgd (10.2.7) 
Q 


Stiffness Matrix 
Ks | ФФ: (102.8) 
Q 
B ed (10.2.9) 
with 


Source Vector = J Pa fd? 
Q 


Neumann Boundary Vector Ga = | Dau nid. 
| 


If linear variations of u,(t) are assumed within a small time step, we may write 
ualt) 2 6, (&)u? (т= 1,2) (10.2.10) 


where the temporal trial functions may be derived from the standard one-dimensional 
configuration, 
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Thus, 
Ua(t) = (1 — €)u® + Eu (10.2.11) 


in which m= 1 апа т = 2 are replaced by the time steps n and n + 1, respectively. 
Differentiating (10.2.11) with respect to time, we obtain 


du, (t) - ди (Е) дё = 1 an и!) 
at дё or Аг“ " 





(10.2.12) 


which is identical to the forward finite difference of du(t)/dt. Substituting (10.2.12) into 
(10.2.6) yields 
[Аав -- nAt Kg] ug ^. — [Aag — (1 — 9) At Kap] ug + At He (10.2.13) 


where H, may be regarded as the forcing function. If H, is time dependent, then it may 
be expanded in a manner similar to ua given in (10.2.11). 


Н, = (1 — E) H! +E HY 


Temporal Parameter 
We define «as the temporal parameter, 


1 ^ 
| W(&)&dt 
= (10.2.14) 


N 1 x 
|| W(&)de 


Evaluation of the temporal parameter requires an explicit form for the temporal test 
function W(é) as introduced in Zienkiewicz and Taylor [1991]. Some of the examples for 
W(&) and the corresponding temporal parameters are shown in Table 10.2.1. A glance 
at the temporal parameters suggested above reveals that they remain in the range 


O0<y<1 
Equation (10.2.13) may be written in the form 


Dui = Ол (10.2.15) 


Table 10.2.1 Temporal Parameters for 
Parabolic Equations 


Й (8) 
1-€ 
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with 
Dag = Aag + ТАГ Ков 
Q5 — [Aog — (1 — 0) At Kog |ug + At Aa 


Notice that, to solve (10.2.15), we must first apply the boundary conditions in a manner 
similar to that used in the steady-state problems. Initial олан can be specified in Q”. 
Initially,  — 0, and uD for the first step is calculated no О). Тћеп ир for the second 
time step will be calculated from u\ substituted into Qo , thus continuously marching 
in time until the desired time has been reached. An adequate choice of the temporal 
parameter т апа ће time step At is regarded as crucial to the success of the analysis. 
To this end, we examine the two cases in which « — 0 and n ¥ 0, corresponding to the 
explicit scheme and the implicit scheme, respectively. Notice that y = 1/2 corresponds 
to the so-called Crank-Nicolson scheme (Section 4.3.2). 


Explicit Scheme 
The explicit scheme refers to the case n = 0. Rewrite (10.2.13) in the form 
unt! = АА, — AtKyg)ug + At Hy] (10.2.16) 


and assume that errors are generated each time step, giving €” and e”*! corresponding 
to u" and u'*!, respectively, such that 


HU pert m AG — At Kyg)(ug -- 85) + At Ay] (10.2.17) 
Subtracting (10.2.16) from (10.2.17) yields 
E equ (10.2.18) 
where ge, is the amplification matrix 
Bay = Buy — Ang Koy At (10.2.19) 


For stable solutions, we must assure that errors at the nth step do not grow toward the 
(n + 1)th step; that is, 
+1 
lez" | s les] 


This requirement can be met when 


1821 = 182 — Aza Kys At] < |Bay| = 1 (10.2.20) 
Thus, in view of (10.2.19) and (10.2.20), and setting 

ett = Лез (10.2.21) 
we write 

(Say — May JEY = 0 (10.2.22) 


The stability of the solution of (10.2.16) can be assured if each and every eigenvalue A, 
of the amplification matrix go, is made smaller than unity, 


Aal <1 
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The largest eigenvalue, called the spectral radius, governs the stability. Since there exists 
a bound for At outside of which stability can no longer be maintained, the explicit 
scheme is said to be conditionally stable. 


Implicit Scheme 
The implicit scheme arises for y 4 0 in (10.2.13). Solving for u/*!, we obtain 


unt? = (Agy + NAtKay)'{[Ayp — (1 — n)AtKyg]ug + ДЕН, | (10.2.23) 
The amplification matrix becomes 

Бов = Ezy Dyg 
with 

Ey, — As, + NAt Kay 

Dyg = Ayp — (1 — n) At Kyg 
For all values of Af, it is seen that we have gag < õp, and the implicit scheme is 
unconditionally stable. 


To study the stability behavior of (10.2.23) let us examine one-dimensional linear 
finite element approximation of (10.2.23) with three nodes, 


1 1 1 +1 1 1_ пе 
(Аи +4ли + Аи) + п0(-ш + ue — ит) 








= -D(-w, , + 2ui — ий) (10.2.24) 


with ли! = и! — i, h — Ax, and D being the nondimensional convergence para- 
meter. 


At 
D = v— 
Ax? 
The combined spatial and temporal response of the amplitude u” may be written as 
и" = ei eot 2 gi ^x gent = elki Ax gn (10.2.25) 


where g — e"^' is the amplification factor, with k and c being the wave number and 


wave velocity, respectively. Thus, 
Ки“ = eiA – 1)" (10.2.26) 
Substituting (10.2.25) and (10.2.26) into (10.2.24) leads to 


еїМАхөп fe- 1) ае" +4+е%) - 4D(—e 79-2 — e°) |+ oe +2-e)| =0 





with 
0 = КАх 
or 
2Dsin? (5) 
2 
goles 1 


—4 — $0050 -- nD(cos0 — 1) 
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For 0 — 0, the amplification factor takes the form 
g-1- De? 
It is seen that stability is maintained for g < 1 or 
ре? > 0 
which shows that the stability is proportional to the square of the phase angle. 


10.2.2 HYPERBOLIC EQUATIONS 


Consider the hyperbolic equation in the form 
ди 
R= gm ^" f(x, y) =0 (10.2.27) 
in which the time dependent term is of the second order. Proceeding in a manner similar 
to the parabolic equation, we write the DST/GGM equations as 


(ИЕ), (Фа, К)) = | W(E)(Aagiig + Kapitg — Hy)dé = 0 (10.2.28) 


In order to handle the second order derivative of u with respect to time, we must provide 
at least quadratic trial functions for ua, 


Ua = Bu (т = 1,2,3) 


Неге, Ф„ may be defined in 0 < € < 1 or —1 < € < 1 as follows: 


For0 <é <1 For—1<é<1 
2 1 
1=2(8-5)-0 Ф=&@-1) 
$z = 4E — 1) &-i-g 
: à 1 
$ - xt (6-5) Ф = 588-1) 


Using the interval —1 < € < 1, since this interval is more convenient for integration, we 
obtain 





2и" + и") (10.2.29) 


Ug = 


90. Og de 3 ы и 
Па = = = [us 
at dé ot дё дё At? 
which is identical to the finite difference form for the second derivative of uy. 
Defining the temporal parameters y and ¢ in the form 


sf ioo f» /[,#(є+;)® = ae 


[= 


[ Wag f. Wat 


the recursive finite element equation takes the form 


1 
(Aag + nAt ? Kag)ug = раа = (5 — 21+ Dan Ks Up 


(10.2.30) 


2 


1 
— Е + (5 +n- Dae ka ug + А2Н, (102.31) 


10.2 TRANSIENT PROBLEMS — GENERALIZED GALERKIN METHODS 


Table 10.2.2 Temporal Parameters for 
Hyperbolic Equations 


Ñ (£) 





&(E +1) 
aE — 0) 
dé — 1) 


1,0<ё&<1 
1+Е,—1<Е<0 
1–6,—1<Е<0 
–Е0<Е<1 

5 

1-g 
(1/2)&(1 + €) 





Once again, n= 0 and y= 1 lead to the explicit and implicit schemes, respectively. 
Various values for W, and the corresponding temporal parameters nand C, are presented 
in Table 10.2.2. 

For highly oscillatory motions, quadratic approximations may be inadequate and 
cubic approximations are required for acceptable accuracy. Cubic variations can be 
formulated using the Lagrange polynomials for —1 < € < 1 so that u, and ti, take the 
forms 


Uc -z(e E 5) (: = ye – иа? + Te + у: = ye -Du 
-Feohi SJE- Dw А s (e S) (e- 1a a 


and 


1 
At? 





ge = 


9 27 2 27 2 9 
— — (6Е — 2 n—2 6 п—1 6 п — (6 2 n+1 
| ico Oe | 5 Jr ial SH је + 15 (65 * 20 
Substituting the above into (10.2.28), we arrive at 
9 1 1 
ов (бу + 2) + Аг – –у — – | Ка | ид“! 
E өт (бү + ) + ent 57 ;) „| Up 
2 227 1 1 
бү = = |+ ЛА — – = = |К Е 
| ла(- y 3n Ss E io) «| ив 
227 1 1 
á 6y = = |+ At — {= = — = Ма ш" 
| E y =)+ ts (n 35 у+5) |4 


9 1 1 
al 63 3-2) 4 AZ — | = es ut 
AC ү+2)+ sí "ntitgY 5) | 


– АР(Е +С.) = 0 (10.2.32) 
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with 

1 1. 1 

жа [ea f exe 
= I , = T: , y= 1 
| Wdé | Wdé | Wdé 
e —1 -1 

Appropriate choices of W(&) will lead to a variety of integration formulas. 


Using the Newton backward difference (Chung, 1975), it can be shown that the cubic 
approximations may also be given as 


б 


[11 Ав + 6Аг(1 — Ө)Кв]у + [18А + 6A10 Kaglvg 
+ Aga (9vg_' — 275 7) — 6At Hg —0 (10.2.33) 


where0 « 0 « 1. 


10.2.3 MULTIVARIABLE PROBLEMS 


The finite element formulation of multivariable problems which occur in two- or three- 
dimensional problems may be best handled using tensors. Let us consider a differential 
equation of the form 


a 
И — ^. ( .v)-f-0 (10.2.34) 
or 
OV; 
R = TO A f20 (10.2.34b) 


where the variables v; may be approximated spatially as 
у; = Фа“ (i—1,2)for2-D (10.2.35) 
Note that va; implies v; at the global node a. The GGM equations for (10.2.34b) become 


OV; 


(WE), (Pa, Ri)) = | we f o (2 - viij - Vii — л) at —0 (102.36) 
which yields 
| W(E)[Aapdinvpe + (Kian + KG} дијувк – Fui — Сы]йё& = 0 


where 
E E 
ла | оова =) | eof = (лди 
е=1 е=1 
(1) А (е) (е) (e) Ф (е) : aXe) 4 (e) А (е) 
e e e e e e e 
Корк E Ф. Фр кае = U P Ni D MKIA Na A Mg = U Ку; мкА о А мв 
9 e=1 72 e=1 
(2) | (е) (6) (e) Ф (е) E (2)(е) A (e) д (е) 
[3 e e e e e е 
Коюу = [ Dy; Pp, jdQ Е Uf Фу ;Фу dO A ws A y ES U Куму Ауа А мв 
е=1 


е=1 
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Кы = [о Фва9ё јак = Cagõik fok = LJ C AQ Aa, fu 
e=1 


B= | qo qo 
Q 
* = (e) 4 (e) 
I е=1 


For the case of Figure E10.1.2, we have 


GO = U 9 eO dr&, gf e) A) = Jë co ^i i вл 
е=1 


е=1 
201 07/8 2810 +80) 
11020 1||22 | 1222 8 
° : | ] 5 gx | | si? +2837 
8» #12 + 222 


уућеге 


go = (2у11 + ул) + У1212 


go = = 711 + (V1,1 + 2V2,2)N2 
With linear temporal approximations, the global finite element equations take the form 
(1 2 (2) 
[ Аавбук + MAr (KEk + ко) = - [A8 — (1 - mAt(Ky о + Коза) ЈУвк 
+ At( Fai + Gai) (10.2.37) 


The solution of (10.2.37) will proceed similarly as a single variable problem except that 
the multivariables vg; are to be solved simultaneously. 


10.2.4 AXISYMMETRIC TRANSIENT HEAT CONDUCTION 


Consider the transient heat conduction, without convection, in an axisymmetric geo- 
metry, 





2 2 
oT (s E У КС (10.2.38) 


Pcp at дг? + 022 Or 


where p, cp, T, k, and r are the density, specific heat at constant pressure, temperature, 
coefficient of thermal conductivity, and radius of a cylindrical geometry, respectively. 
The generalized Galerkin finite element formulation of (10.2.38) leads to 


a 927 ƏT 1əT 
[ мој] "E л дї ( aar ) LE E 


(10.2.39) 
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Here, the partial integration of the term containing 3? T/ðr? in (10.2.39) becomes 








27 Фа Т, 
[E Jf sas e [ ълутас- [[ °ч 
=f] m 
or 
Thus, after canceling out the 8 7/8r terms, we have 
1 
| W(E)(Aog Tg + Kop Tp — Ga)dé = 0 (10.2.40) 
0 


where, for isoparametric quadrilateral elements, with r = ®yr,, we obtain 


1 pl 
Aag = 2 f | pcpO. bg. r,|J| d&dn 
-14-1 


Here, dé refers to the isoparametric coordinates rather than the nondimensional time, 


1 1 
IDa Igp IDa IDe 
Kg =2 k ED Ф. Лаа 
jT, e: a. Oe Oe 5) л 


G, — 2m | Фа КТуттаГ = 2т || – Феб(т– Туаг 
r r 








= [к Ф магъа аёаа = ота б 
Г 
where we set 

—kTini = a(T = T) 


with « and 7” being defined as the heat transfer coefficient and ambient temperature, 
respectively. Here, K ag is the convection boundary stiffness matrix representing the 
contribution of ambient temperature toward the boundary surface: 


ж ж ж ж 
Ков => | Фоа Фр Фу гуаг 
Г 
ж ж ж 
Ga =2n || Т'« Фе Фу гуаГ 
r 


* 
where K ag should be combined with Kag but its contribution is restricted only to the 
convection boundary nodes along the surface of convection boundaries as shown in 
(10.1.23). Thus, 


1 A . ж ж 
| W(E)(Acg Tp + (Kap + Ков) Т – Са)а = 0 (10.2.41) 
0 


This ordinary differential equation will then be integrated over the temporal domain 
as in Section 10.2.1. 
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10.3 SOLUTIONS OF FINITE ELEMENT EQUATIONS 


Solutions of simultaneous algebraic equations are carried out by using either direct or 
iterative methods. The direct methods yield answers in a finite number of operations 
(Section 4.2.7). They include Gauss elimination, Thomas algorithm, etc., which are 
suitable for linear equations. The iterative methods [Saad, 1996] include Gauss-Seidel 
methods, relaxation methods, conjugate gradient methods (CGM), and generalized 
minimal residual (GMRES) methods, among others. Here, solutions are obtained 
through a number of iterative steps, accuracy being increased with an increase of 
iterations. These methods are suitable for nonlinear as well as linear equations. 

For a large system of equations, it is expected that the assembly of element stiffness 
matrices into a global form would take a prohibitive amount of computer time. This 
can be avoided by the so-called element-by-element (EBE) solution scheme [Hughes, 
Levit, and Winget, 1983; Carey and Jiang, 1986; Wathen, 1989, etc.]. In this approach, 
we replace the matrix assembly process by vector operations. This will be presented in 
Section 10.3.2. 

The coverage of solution methods for algebraic equations in general is beyond the 
scope of this book. However, we select the conjugate gradient method (CGM) as one 
of the most popular schemes in CFD and present its brief description, followed by the 
EBE approach for finite element equations. 


10.3.1. CONJUGATE GRADIENT METHODS (CGM) 


Let us consider the global system of finite element equations in the form 
Кав Ов = Е (10.3.1) 


The iterative solution by the conjugate gradient methods (CGM) can be obtained, using 
the following steps: 


(1) Assume initial values UC 
(2) Determine the residual ЕР 





EO = Fy — Ket? (10.3.2) 
(3) Define the auxiliary variables po 
po = E 
(4) Compute rth iteration residual 
EC = Kp PP (10.3.3) 
(5) Compute the correction factor a“? 
Ef? p? 
а EO (10.3.4) 
Eg fg 


(6) Compute the solution Uf *? 
UCHD = UO 4 aO PO (10.3.5) 
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(7) Compute the residual mY 
Ef*D 2 p — qO EO (10.3.6) 
(8) Compute the correction factor bU 
(r4) p(r4-1) 
Es Es 
ge ВВ (10.3.7) 
B ED 


(9) Define the auxiliary variables Pt” 
peto E Een + p(*0 pO (10.3.8) 
(10) Return to Step 4 and repeat the process until convergence. 


If the matrix Kag is nonsymmetric, then it is possible to symmetrize Kyg by multi- 
plying the transpose of the stiffness matrix in (10.3.1) as follows: 


[Kl [K][U] — [KT'[F] 
Or 
Ку, Кув Ов = Kyo Fy 
This can be written in the form 
Aag Ug = Fa (10.3.9) 


with 


Aog — Kyo Kyg, Pa = Kyo Fy 


The same procedure as given in Steps 1 through 10 above can be applied to (10.3.9). 
However, this will require extremely large operations and we may avoid them by con- 
structing the product of the transpose of the stiffness matrix and the auxiliary variables 
as follows: 

(1) Start with the initial guess Uf? 
(2) B = Куа(Ру – Кув Ов) 
G) PO = EP 
(4) E? — Ky, Kyg P 
(т) ро) 
Svea 
zo? p? 
в Вв 
(6) ge) = uo + a pO 
(7) EU = ED _ aE” 
ED gren 








(8) prt) = 
(г) pr) 
Ер Ер 


(9) pire) E Een + БО Рі?) 
(10) Return to step (4) and repeat the process until convergence. 
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Example 10.3.1 


Given: Consider a system of algebraic equations of the form, 


1 -1 0 U, 0 
zb o» ee at 
0 -2 1 Us =i 


Required: Solve using the CGM algorithm and compare with the exact solution: 
U, =1, U, =1, U3=1. 


Solution: 


0 
(1) Assume UO) = H 
0 1 -1 0 
(2) EO =|-1]/-|]-1 2 -2 
-1 Ü ou g 
0 
(3) PO =| -1 
—1 
1 —1 0 
(4) Бо = | -1 2 -2 
(o A 


ott = 
буд Ош == 
с 0+0—1 


| 
Et 
[t 
| 
| 


4+1+1 
8) po = 
(8) 0+1+1 


0 
(9) РО = Е У ©] 
= 


|| 
г іп ГЕ ——1 —X 
= Ко 


| 1 -1 0 2 
ao EP =| -1 2 з |ы 
0 —2 1 |[|=—2 


4+4—2 6 
(11) a) = а = зш 
124-24—12 24 


0 2 0.5 
(12) 00 = | 2 | +(0.25) | —4 | = | 1 
2 => 1.5 
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Repeating another cycle of iteration, we obtain 


1.0002 
ШЭ = | 1 
0.9998 


The next step (7) shows the residual E to be zero and the exact answers, U; = U = 
U; = 1, are obtained. 

If the stiffness matrix Kag is nonsymmetric or nonlinear, then the procedure for 
(10.3.9) can be used. It is expected that convergence toward the exact solution will 
be much slower. The GMRES methods suitable for CFD equations will be covered in 
Section 11.5.2. 


10.3.2 ELEMENT-BY-ELEMENT (EBE) SOLUTIONS OF FEM EQUATIONS 


A large system of equations is encountered when the number of finite element nodes 
increases in order to improve accuracy. The assembly of element stiffness matrices into a 
global form and solutions may occupy a large portion of computing time. To avoid this 
inconvenience, we shall examine the so-called element-by-element (EBE) approach 
[Hughes et al., 1983; Carey and Jiang, 1986; Wathen, 1989, etc.], in which the assembly 
of entire stiffness matrices is eliminated. The EBE methods using the Jacobi-iteration 
and conjugate gradient methods are described below. 
Let us consider the global finite element equations of the form, 


K.gUg = Fa (10.3.10) 


The global stiffness matrix Kag can be split into the diagonal components Dag and the 
off-diagonal matrix Nag as follows: 


Kap = Рав + Мр (10.3.11) 
leading to 

(Dag 4- Nag)Ug = Fa (10.3.12) 
or 

Deg US? = FO – М0 (10.3.13) 


where the diagonal matrix and off-diagonal matrix are allowed to be associated with 


the iteration steps of Ug at (r + 1) and (r), respectively. Subtracting Dag UP from the 
left- and right-hand sides of (10.3.13), we obtain 


Dag (Ug? — UZ?) = FO – (Ма + Рају (10.3.14) 
or 


r f —1 p) (r) 
UCHD = UP) — Dia(Fe — Fs ) (10.3.15) 
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with the diagonal matrix playing the role of the preconditioning matrix and 


E 
ТО = (ма + роу = кој = Ра 


е=1 


FO = KO UO (10.3.16) 


It is clearly seen that the assembly of the stiffness matrix has been replaced by the 
element-by-element basis as a column vector, identical to the assembly of the source 
vector Fé” such as in (10.1.15b). Thus, the solution of (10.3.10) is obtained as 


U2 U2 _ | (Fo - F2)/ Dn 


(10.3.17) 


In order to increase convergence and accuracy, it is necessary to implement a standard 
relaxation process in the form 


U = U0 4L (1— gu? 


with 0 « £ «1 or preferably & — 0.8. The procedure described above resembles the 
Jacobi iteration method and, thus, this scheme is called the EBE Jacobi method [Hughes 
et al., 1983]. 

The EBE scheme may be incorporated into any high-accuracy iterative equation 
solver. For example, let us consider the conjugate gradient method. Here, we may 
adopt the following step-by-step procedure. 


(1) Assume initial values uf. 
(2) Compute the residual EC 
Е) = Fy — KopUg = Fa — Fa (10.3.18) 
with 
E 
F.-LJF94A9 
е=1 
Т) = КМШ 
(3) Set the residual as the auxiliary variables po 
PO = EO (10.3.19) 


(4) Determine the rth iteration residual Eo as 
E 
EU = Ка РО E U HO AQ (10.3.20) 
e=1 


with 
ниў = күрү 
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(5) Determine the correction factor a^ 





(r) p(r) 
E. P 
a) = Be (10.3.21) 
Ер № 
(6) Ѕоуе 00+) 
UCHD = UO 4 aOPO) (10.3.22) 
(7) Determine the residual its 
EO) = BO — а E? (10.3.23) 
(8) Compute the correction factor bU 
(r4-1) pr4-1) 
Бе Ea 
poen E Fa (10.3.24) 
БОБ 


(9) Determine the auxiliary variables per) 
PCHD = pen pne) pO) (10.3.25) 


(10) Return to (4) and repeat until convergence. 


For time-dependent and nonlinear problems, procedures similar to those above can 
be used. In order to expedite the convergence, however, appropriate preconditioning 
processes are important. These and other topics on the equation solvers such as GMRES 
and the EBE algorithms will be presented in Section 11.5. 


10.4 EXAMPLE PROBLEMS 


10.4.1 SOLUTION OF POISSON EQUATION WITH ISOPARAMETRIC ELEMENTS 


In this example, we repeat Example 10.1.2 using 6 and 24 bilinear (4 node) isoparametric 
elements by removing the diagonals (Figure 10.4.1.1). Use the three-point Gaussian 


| о, 















































3 6 9 12 У 10 15 20 25 30 35 
(а) (b) 


Figure 10.4.1.1  Meshes for Example 10.4.1.1. (a) Six bilinear isoparametric element system. (b) Twenty-four 
bilinear isoparametric element system. 
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quadrature integration. The solution procedure is as follows: 


E 
ка Јале 


е=1 


п п 
Кум = [ Of), Of dQ = 2 2 wpWgkv (Ep, па) 


p=1 q=1 
Te IO "s (© „(о 
e e e e e 
Fy = Cop fp = U Сима wa! up Sp = U [> A WpWgCNM(Ep. v A Na As gg fi 
e=1 e=1 L p=1 q=1 


It is obvious that no local evaluation of the load vector is necessary and it is convenient 
to leave fg = [4(x? + y’)]g in the global form, unlike the Neumann boundary vector 
which was evaluated in the local level and assembled into a global form. 

The Neumann boundary vector remains the same as in the case of triangular ele- 
ments, and is independent of the Gaussian quadrature integration. If desired, however, 
the Neumann boundary vector may be rederived from the one-dimensional isopara- 
metric (natural) coordinate. The results would be the same. 

The Neumann boundary vector G, for the six-element problem is the same as in 
Example 10.1.2, although the load vector F, is different due to the different integration 
scheme. The summary of results is given in Table E10.4.1.1. 

The following conclusions are drawn from Examples 10.1.2 and 10.1.3. 


(1) The six isoparametric elements provide higher accuracy than twelve triangular 
elements. At interior nodes (5 and 8), triangular elements give answers smaller 
than the exact solutions, whereas the isoparametric elements lead to larger 
values, indicating that triangular elements are stiffer than the isoparametric 
elements as seen in Examples 10.1.2 and 10.1.3. 

(2) In the coarse grid system, the Neumann problem is not as accurate as in the 
Dirichlet problem. 


10.4.2 PARABOLIC PARTIAL DIFFERENTIAL EQUATION IN TWO DIMENSIONS 


Consider the two-dimensional linear partial differential equation of the form 


ди (5 į x) spei 


о ax?" ay? 
ду ду əv 
= эу] ope imd cms 
at (s = ==) f 
with 
1 1 
A 2vy, ћ= 2vx 


Qu (+e 


Table E10.4.1.1  Computed Results for Example 10.4.1.1 


(a) Dirichlet Data (6 elements) (b) Neumann Data (6 elements) 








Node Exact Solution FEM Solution % Error Node Exact Solution FEM Solution % Error 


0.00 0.00 0.00 1 0.00 —28.99 0.00 
0.00 0.00 0.00 2 0.00 0.00 0.00 
0.00 0.00 0.00 3 0.00 0.00 0.00 
450.00 450.00 0.00 4 450.00 339.18 24.63 
162.00 197.05 21.64 5 162.00 130.63 19.36 

6 

7 

8 

9 








0.00 0.00 0.00 0.00 0.00 0.00 
3528.00 3528.00 0.00 3528.00 3221.45 8.69 
648.00 667.45 3.00 648.00 601.47 7.18 
0.00 0.00 0.00 0.00 0.00 0.00 
5832.00 5832.00 0.00 10 5832.00 5697.71 2.30 
1458.00 1458.00 0.00 11 1458.00 1458.00 0.00 
0.00 0.00 0.00 12 0.00 0.00 0.00 


—_ m 
mee 0-10U & UC У ые 


= 
N 


(c) Dirichlet Data (24 elements) (d) Neumann Data (24 elements) 








Node Exact Solution FEM Solution % Error Node Exact Solution FEM Solution % Error 


0.00 0.00 0.00 
0.00 0.00 0.00 
0.00 0.00 0.00 
0.00 0.00 0.00 
0.00 0.00 0.00 
91.13 91.13 0.00 
63.28 65.68 3.79 
40.50 44.09 8.86 40.50 31.82 21.43 
10.13 12.10 19.47 10.12 6.51 35.67 
0.00 0.00 0.00 0.00 0.00 0.00 
450.00 450.00 0.00 450.00 409.87 8.92 
288.00 287.79 .07 288.00 257.40 10.63 
162.00 170.18 5.05 162.00 148.10 8.58 
40.50 44.51 9.90 40.50 34.16 15.65 
0.00 0.00 0.00 0.00 0.00 0.00 
1458.00 1458.00 0.00 1458.00 1392.81 4.47 
820.13 830.87 1.31 820.12 781.97 4.65 
364.50 379.19 4.03 364.50 349.83 4.02 
91.13 94.76 3.99 91.12 81.24 10.84 
0.00 0.00 0.00 0.00 0.00 0.00 
3528.00 3528.00 0.00 3528.00 3381.90 4.14 
1800.00 1812.86 71 1800.00 1746.66 2.96 
648.00 648.80 12 648.00 615.65 4.99 
162.00 163.41 87 162.00 150.18 7.30 
0.00 0.00 0.00 0.00 0.00 0.00 
4753.13 4753.13 0.00 4753.12 4659.78 1.96 
2538.28 2530.26 32 2538.28 2449.15 3.51 
1012.50 1005.26 71 1012.50 983.92 2.82 
253.13 252.50 25 253.12 244.03 3.59 
0.00 0.00 0.00 0.00 0.00 
5832.00 5832.00 5832.00 5586.42 4.21 
3280.50 3280.50 3280.50 3280.50 0.00 
1458.00 1458.00 1458.00 1458.00 0.00 
364.50 364.50 364.50 364.50 0.00 
0.00 0.00 0.00 0.00 0.00 








T 
T 


0.00 —3.69 

0.00 0.00 0.00 

0.00 0.00 0.00 

0.00 0.00 0.00 

0.00 0.00 0.00 
91.12 70.60 22.52 
63.28 49.13 22.36 
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Figure 10.4.2.1 Geometry and discretization for Section 10.4.2 with N repre- 
senting the Neumann boundary conditions. Dirichlet and Neumann boundary 
conditions are prescribed from the exact solution. 


Exact Solution: 


Required: Solve the above partial differential equations using GGM for the coarse, 
intermediate, and fine meshes with the Dirichlet and Neumann boundary data as shown 
in Figure 10.4.2.1. Set v — 1, At — 1075, — 1/2 Set u = v = 0 initially at all interior 
nodes and observe convergence behavior. 


Solution: The steady state is reached at t 2: 0.25 and 0.4 for u and v, respectively, at 
x = 4.5 and y = 0.75 to the almost exact steady-state values as shown in Figure 10.4.22. 
In Section 11.6.4, the results with nonlinear convection terms will be presented, demon- 
strating the solution convergence as a function of grid refinements. 









/ Usiea4715.18 (exact) 
Ui 195215.19 (computed) 


8.0 12.0 


4.0 


Vsteady=2-93 (exact) 


у 
TEM Viz190=2-94 (computed) 


0.0 


0.0 0.2 0.4 0.6 0.8 1.0 


TIME 


Figure 10.4.2.2 Convergence history of u and v(v — 1.0, At — 0.01, 
x — 4.5 and y= 0.75). 
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10.5 SUMMARY 


In this chapter, we have shown the basic computational procedures involved in finite 
element calculations for linear partial differential equations, using the standard Galerkin 
methods (SGM). Assembly of multidimensional finite element equations into a global 
form and various approaches to implementations of both Dirichlet and Neumann 
boundary conditions are demonstrated. Furthermore, we have described the mixed 
methods and penalty methods in order to satisfy the incompressibility condition in- 
volved in the Stokes flow. 

In dealing with time-dependent problems, formulations with the generalized 
Galerkin methods (GGM) for parabolic and hyperbolic partial differential equations 
are presented. In particular, it was shown that temporal approximations can be provided 
independently and discontinuously from spatial approximations. 

Solution procedures of finite element equations in general and solution approaches 
using element-by-element assembly techniques in particular are also elaborated. It is 
shown that, by means of the element-by-element (EBE) vector operations, the formu- 
lation of entire stiffness matrix array can be avoided. 

Note that convective or nonlinear terms are not included in this chapter, which 
constitute one of the most important aspects of fluid dynamics, both physically and 
numerically. This is the subject of the next chapter. 
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CHAPTER ELEVEN 





Nonlinear Problems/Convection-Dominated Flows 


For fluid dynamics associated with nonlinearity and discontinuity, there have been sig- 
nificant developments in the last two decades both in finite difference methods (FDM) 
and finite element methods (FEM). Concurrent with upwind schemes in space and 
Taylor series expansion of variables in time for FDM formulations with various or- 
ders of accuracy, numerous achievements have been made in FEM applications since 
the publication of an earlier text [Chung, 1978]. These new developments include gen- 
eralized Galerkin methods (GGM), Taylor-Galerkin methods (TGM) [Donea, 1984], 
and the streamline upwind Petrov-Galerkin (SUPG) methods [Heinrich et al., 1977; 
Hughes and Brooks, 1982], alternatively referred to as the streamline diffusion method 
(SDM) [Johnson, 1987], and Galerkin/least squares (GLS) methods [Hughes and his 
co-workers, 1988-1998]. In the sections that follow, it will be shown that computational 
strategies such as SUPG or SDM and other similar methods can be grouped under the 
heading of generalized Petrov-Galerkin (GPG) methods. Recent developments include 
unstructured adaptive methods [Oden et al., 1986; Lóhner, Morgan, and Zienkiewicz, 
1985], characteristic Galerkin methods (CGM) [Zienkiewicz and his co-workers, 1994— 
1998], discontinuous Galerkin methods (DGM) [Oden and his co-workers, 1996-1998], 
and flowfield-dependent variation (FDV) methods [Chung and his coworkers, 1995- 
1999], among others. On the other hand, the concepts of FDM and FEM have been 
utilized in developing finite volume methods in conjunction with unstructured grids 
[Jameson, Baker, and Weatherill, 1986]. It appears that FDM and FEM continue to 
co-exist and develop into a mature technology, mutually benefitting from each other. 
We begin in this chapter with the general discussion of boundary conditions for the 
nonlinear momentum equations, followed by Taylor-Galerkin methods (TGM) and gen- 
eralized Petrov-Galerkin (GPG) methods as applied to Burgers' equations. Some spe- 
cial topics such as Newton-Raphson methods and artificial viscosity are also discussed 
in this chapter. Applications to the Navier-Stokes system of equations characterizing in- 
compressible and compressible flows are presented in Chapters 12 and 13, respectively. 


11.1 BOUNDARY AND INITIAL CONDITIONS 


Detailed treatments of boundary conditions with reference to FDM were presented in 
Section 6.7. In FEM formulations, Neumann boundary conditions arise from the partial 
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integration of the inner product governing equations. This is an important aspect unique 
and advantageous in FEM, not available in FDM. 

In general, precise definitions and implementations of boundary and initial con- 
ditions play decisive roles in obtaining acceptable and accurate solutions in fluid me- 
chanics and heat transfer. As seen in Chapters 1 and 2, Neumann boundary condi- 
tions are derived from the inner product of the partial differential equation with test 
functions and by means of partial integrations of this inner product down to the mth 
order from the 2mth order derivatives of the governing partial differential equations. 
Neumann boundary conditions arise “naturally” in this process with derivatives of 
order 2m —1,2m—2,...m (weak derivatives). Derivatives of order below m (m—1, 
m—2,...0) are referred to as Dirichlet boundary conditions. These definitions as given 
in Chapters 1 and 2 for linear problems are applied to the nonlinear convective flows 
in this section. 

Specification of boundary conditions depends on the types of partial differential 
equations (elliptic, parabolic, or hyperbolic) and types of flows (incompressible, com- 
pressible, vortical, irrotational, laminar, turbulent, chemically reacting, thermal radi- 
ation, surface tension, etc.). We shall limit our discussions of boundary and initial 
conditions to simpler and general topics of incompressible and compressible flows in 
this section. More complicated and specific subjects will be treated in their respective 
chapters and sections, Part Five, Applications. 


11.1.1. INCOMPRESSIBLE FLOWS 


For simplicity, let us first examine the steady-state incompressible flow governed by 
the conservation of mass and momentum. In order to obtain the correct forms for the 
boundary conditions, the governing equations must be written in conservation form. 
This is because the conservation form allows the partial integration to be carried out 
correctly. Thus, we write 


Continuity 
Vii = 0 (11.1.1a) 
Momentum 

д 

Xi 


where oj; is the total stress tensor, 
ој = –рбуу + ту = —рбу + ИУ] ЊУ) 


To determine the existence of Neumann (natural) boundary conditions, we construct 
an inner product of the residual of the governing partial differential equation with an 
appropriate variable which leads to a weak form. Since the primary variable is the 
velocity for the momentum equation, we write the energy due to the momentum as 


д 
J= (ер Во = f vif E ovv + pòs =m) - oF; lao (11.1.2a) 


11.1 BOUNDARY AND INITIAL CONDITIONS 
Integrating (11.1.2a) by parts, we obtain 


J = [юмуу + рау – путаг – [Пруџму via 
= (УУ, + VjiVji) t pFjv;]dQ (11.1.2b) 


Mathematically, the boundary integral in (11.1.2b) denotes the Neumann boundary 
conditions. Physically, it represents the energy required on the boundaries to be in 
balance with that available in the domain. Here, the boundary forces per unit normal 
surface area are identified as 


p Vi; Vjni + poijni — тут = s” — 50 оп Гу (11.1.3) 


1 Bb 2. : 
where S and S! indicate the normal surface convective stress and normal surface 
viscous stress (traction), respectively. 


ри(ит + Уп2) + рт 
5) = рујујт + рдут = | (i, j =1,2) (11.1.4) 
ру(шт + vm) + pm 


28и + ж.а 
е дх ду ax ы 


50) = тут = (уу у) = (, j —1,2) 


| ах ди) 22" 
Р дх ду T ay” 


with vj =u, v2 =v. A glance at (11.1.4) indicates that = = pn; for a solid wall 
(vin; — 0), as defined in Figure 11.1.1 where the pressure is to be specified as a 
Neumann boundary condition. The normal surface traction sp is contributed by viscous 
stress normal to the surface. For example, consider the vertical surface where 0 — 0° on 
the right side (outlet) and 0 — 180? on the left side (inlet). Let us examine the outlet 
face where n; — cos(0?) — 1 and п» = sin(0°) — 0. For horizontal (x-axis) and vertical 


(11.1.5) 





Figure 11.1.1 Definitions of direct cosines in two- 
dimensional flows. 
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(y-axis) directions, we have, respectively, 


д 

c) 

Ои ~ gs 

Sj = Tin = e : T (i, 7 =1,2) (11.1.6) 

К дх ду 

Alternatively, along the left side (inlet), m1 = cos(180°) = —1 and nz = sin(180°) =0, 
ди 
= ој 

(ж) 
(> r 5.) 
P Ox ду 


Similarly, for the top and bottom horizontal surfaces, respectively, with 0 — 90° and 


Ө = 270° 
ди Зи ðv 
E Oy | Ox 


(2) _ >s 
sP = (i, j=1,2) (11.1.8) 


2) 
ду 


(+>) 
Н\ ау 7 Эх 


(S) 
dy 


This completes the discussion of Neumann boundary conditions for the momentum 
equation. The continuity equation (11.1.1a) is a constraint condition for incompress- 
ibility or conservation of mass and is incapable of producing the Neumann boundary 
conditions. The Dirichlet (essential) boundary conditions arise from further integration 
by parts of the domain integral terms of (11.1.2b). Intuitively, we identify them as 


Vi = Vi on Ip (11.1.10) 


(2) _ ee 
sP = (i, 7 =1,2) (11.1.7) 


and 


(2) _ о: е 
sP = (i, 7 =1,2) (11.1.9) 


Dirichlet boundary conditions may be implemented wherever available in addi- 
tion to commonly assumed no-slip conditions along the solid walls. In principle, either 
Dirichlet or Neumann boundary conditions, not both, must be specified everywhere 
along the boundary surfaces for elliptic equations. 

It is important to realize that the surface pressure is identified as a part of the 
Neumann boundary conditions in (11.1.4). For inclined surfaces, n; 4 0, n2 4 0, both 
components 5S; and 5; contain the nonzero surface pressure and velocity gradients in 
both directions. Since no further integration by parts can be performed on the second 
term of the domain integral in (11.1.2b), the Dirichlet boundary condition does not 
arise. The reason for this is that we have m= 1 for p;i, 0th order (2m — 1 — 0) for 
the Neumann boundary condition and —(5)th огӣег (т – 1 = –1) for the Dirichlet 
boundary condition, implying that the pressure may be specified either as Neumann 
boundary conditions or as Dirichlet boundary conditions. 


11.1 BOUNDARY AND INITIAL CONDITIONS 


In view of these basic rules, any deviation arbitrarily chosen by practitioners may 
lead to incorrect solutions. Moreover, it is cautioned that any boundary nodes with- 
out specification of either Dirichlet or Neumann data are automatically construed as 
having enforced s" = s" — 0, because the finite element analog of the Neumann 
boundary vector in (11.1.2b) vanishes if either Dirichlet or Neumann data are not 
provided. 

The numerical analysis involved in incompressible flows often requires the solution 
of Poisson equation for pressure in order to maintain the mass conservation and obtain 
accurate solutions of momentum equations. The pressure Poisson equation is obtained 
by constructing the divergence of the momentum equation. For incompressible flows, 
this operation leads to 


ри + (рмју)г = 0 (11.1.11) 
The inner product of (11.1.11) with p becomes 


" К t (pvi,;v;),;]d€2 = 0 


ог 
J= К О Tt pvi,jVjni) dT — || (pi Pi + ррл У; ЈУ]) 452 (11.1.12) 
It follows that Neumann boundary conditions are 
50) = Dini — op cos 0 4- Sp sin 0 (11.1.13a) 
Ox ду 


д д д д 
SO — p(vinj)jvj — p СИ сове + У ѕіп Ө и+р СИ совӨ + У ѕіпӨ у 
, Ox Ox ду ду 


(11.1.13b) 


Неге S“ represents the normal surface pressure gradients. These data should be pro- 
vided along the boundaries wherever the Dirichlet boundary conditions are not avail- 
able. Notice that S°) vanishes if vin; = 0 along the boundary nodes. In this case, of 
course, the pressure must be specified as Dirichlet boundary conditions alone, contrary 
to the case in the momentum equation, where pressure is treated as Neumann boundary 
conditions. 

For transient problems, the momentum equation is written as 


Ov; д 
йс Р Артуу =ош уер =й (11.1.14) 


In this case, the initial conditions consist of the initial data at t — 0 along the boundaries 
and the domain. For the velocity-pressure solutions of (11.1.1), the required initial 
conditions are 


vi(x;,0) = ~ то=оог (11.1.15a) 
vinj(x;,0) = vn; опг (11.1.15b) 


In addition to these initial data, the Neumann boundary conditions of (11.1.4) and 


(11.1.5) at t = 0 should also be satisfied. Incompressibility conditions, v?;(x;, 0) = 0 in 


^» Yii 
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ү 
| Y= (x, y, t) 


vo pP T 





Figure 11.1.2 Free surface flow boundary conditions with variable temperatures 
as well as velocity and pressure between liquid and gas. 


Q are difficult to enforce at t = 0. We require that the mass conservation be satisfied 
for t > 0 through an adequate numerical control such as the pressure Poisson equation 
to be discussed in Chapter 12. 

The momentum equation (11.1.14), which is characterized as an elliptic-parabolic 
equation, tends toward parabolic if time dependency dominates and toward elliptic 
if spatial dependency dominates. Boundary conditions must be specified everywhere 
along the boundaries for elliptic equations, but not specified at the outlet surface for 
parabolic equations, as dicussed in Section 2.4. 

Boundary conditions involved in two-phase flows or free surfaces of variable den- 
sities require additional information. As shown in Figure 11.1.2, the free surface is the 
boundary between liquid and gas, 


Y= (x, y, t) 
S a _ -1 R=! 
P(tiquid) = P(gas) — (ЕЁ! + Ку!) 


B _ Рт дт, дт дт 
Vii) — Views) = py = ар и + ду 


Gij(liquid) — Ci j(gas) 


oT 


dy(liquid) — dy(gas); Ҹу = vea: 


where ø is the surface tension, Ry and Ry are the curvatures, 
ED 
1_ 9 Jan mY? my] 7 
1 
=—{— | 1 =н == 
R ox af + (2) «(2 
2 217? 
ad ja д д 
Ro = — en 1 + on + en 
у ду | ду дх ду 


11.1 BOUNDARY AND INITIAL CONDITIONS 


For simplified free-surface conditions between liquid and air, we may assume that 


an an 
P(liquid) = P(gas) — 9 (3 + =) 





а д 
V(liquid) = z 
ду hs oT E 
OY (liquid) E ду (паша) Е 


P(liquid) = Р(ату 


In addition, we specify the velocity, pressure, and temperature at the inlet and outlet 
as well as the no-slip condition (v 2 0) at the wall. More detailed treatments of boundary 
conditions associated with surface tension will be given in Chapter 25, Multiphase Flows. 


11.1.2 COMPRESSIBLE FLOWS 


Compressible flows are characterized by additional terms for dilatation in the stress 
tensor and temporal and spatial variations of density. 


д д 

a; Pv + ga, PYV + Рё) — ij) — pF; =0 (11.1.16a) 

ud + (pvi),i = 0 (11.1.16b) 
with 


2 
"ij = (Му + Уу) — ЗНУ 


* * 1 Y 
For compressible flows, the normal surface convective stress, M А remains the same 


as in (11.1.4), but the normal surface traction, 5° , 1s modified as 


ди + ди + ди + ду 2{ди à ду 
п п п п п 
P ax |. ду 2U ах | ax 3x ду : 








s? = (j 21,2) 
l av m , 98 aw 3) 
n n n n n 
Pda ae ду ду“ 3\ax ay)” 
(11.1.17) 
Thus, equations (11.1.6)-(11.1.9) are written as follows: 
For 8 = 0° 
(5 ди 2 ~) 
ШЕ = 
30x 340 
Q) – "f fied (11.1.18) 


) ду " ди 
а дх ду 
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For 6 = 180° 
(5 ди з 
= === 
30x 30 
52 = A geh (11.1.19) 
= (2% 4 ou 
„(5 5.) 
For 6 = 90° 
ди OV 
(> j = 
(2) ] 
So = =1,2 11.1.20 
) 4ду 20u G ) ( ) 
E Зду 30x 
For 6 = 270° 
ди ду 
(s. У E 
(2) ] 
SY = =1,2 11.1.21 
| 4ду 2ди 0 ( ) 
re dy 30x 


For compressible flows, combined solutions of the pressure Poisson equation are not 
required as the enforcement of the incompressibility condition is not necessary. Thus, 
the pressure will not be used as Dirichlet boundary conditions. It is still a part of the 
Neumann boundary conditions as specified in (11.1.4). 

Dirichlet boundary conditions and initial conditions for compressible flows are the 
same as the incompressible flows. Enforcement of incompressibility conditions as initial 
conditions, however, is no longer necessary. 

The elliptic-parabolic nature of (11.1.14) tends toward a hyperbolic type in high- 
speed flows if the viscosity effect is negligible, resulting in the Euler equation. In this 
case, the outflow boundary conditions are not to be specified but, rather, should be 
determined by the calculated upstream flows since the downstream effect toward up- 
stream is not allowed. Details were discussed in Section 6.7 and will be covered also in 
Section 13.6.6 for compressible flows. 


m CONCLUDING REMARKS 


In identifying the Neumann boundary conditions, the conservation form of the mo- 
mentum equations is used, in general, where convective terms as well as diffusion terms 
are integrated by parts. If the convective terms are not written in conservation form, 
however, no integration by parts is performed for the convective terms. In this case, 
the Neumann boundary conditions do not arise from the convective terms. This is 
the case for incompressible flows. In contrast, the conservation form is more conve- 
nient for compressible flows, and integration by parts for the convective term is carried 
out, resulting in the Neumann boundary conditions for compressible flows. This rule 
does not apply if a special test function (i.e., numerical diffusion test function) is used 
to induce artificial dissipation for the convective term as discussed in Section 11.3. 


11.2 GENERALIZED GALERKIN METHODS AND TAYLOR-GALERKIN METHODS 


Specification of boundary conditions required for the Navier-Stokes system of equa- 
tions is considerably more complicated, and will be discussed in Chapter 13. 


11.2 GENERALIZED GALERKIN METHODS AND TAYLOR-GALERKIN METHODS 
11.2.1 LINEARIZED BURGERS’ EQUATIONS 


To demonstrate the basic concept of generalized Galerkin methods (GGM), we consider 
the linearized Burgers’ equations in the form, 





Ovi _ | 
R; = » tjv vui fi-0 (212,3) (11.2.1) 


where v; is temporarily held constant in the time-marching steps and/or iteration cy- 
cles but updated in the following steps and/or iteration cycles. The standard finite ele- 
ment formulation of (11.2.1) with DST approximations was introduced as the GGM in 
Section 10.2. This requires the successive inner products of the form 


WO. E) = o). Dio), Ri) = f WE) жок ааа о (1229) 
in which W,(x) and W(&) denote the spatial and temporal test functions, respectively. 
Furthermore, the trial functions for nodal values of variables are related as follows: 

У; = S. (xi)vai (11.2.3) 

Vai = Om (E)V (11.2.4) 


where ®,(x) and $,(£) denote spatial and temporal trial functions, respectively, 
€ = t/At, a = global spatial nodes, and m = local temporal station (n + 1, n,n — 1, etc.). 

Setting the spatial test function W, equal to the spatial trial function ®, and inte- 
grating (11.2.2) by parts in the spatial domain, we obtain 


| W(E)LA«sgvgi -- (Bug -- Kag)Vgi — Fu; — Gj]d£ = 0 (11.2.5) 
5 
with 


Aag =f Dy PgdQ, Bog = Фе Фв,)У/ dQ 
Q Q 


Ков = | зә. dQ Сы = | „Фа Фрагер Fai | ФоФва јр; 
Q r Q 


Notice here that all matrices are the same as in Chapter 10 except for Byg, which is 
called the convection matrix. Choosing a linear variation of a variable in the temporal 
domain 


Vai = (1 — ED + Eva 
we obtain from (11.2.5) 


[Лов + ди (Ва + Kap) ]vgi = [Aap — At(1 — m) (Bag -- Kag)]vg; - At(Fai + Са) 
(11.2.6) 
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where the temporal parameter is defined as 


1 ^ 
| WE) E dg 
ma — 
[ "ов 


For W(&) = 6(€ — 1/2) or W(&) — | with 0 « & « 1, the temporal parameter becomes 
m = 1/2. Thus, 


At At 


(11.2.7) 
We may rearrange (11.2.7) in the form 
At (vai — Ур) à 
Aag + = Сав + К.в) AE = — (Вав + Keg) Vg; + Fi + Gui (11.2.8) 


This is identical to the special case of the Taylor-Galerkin Methods (TGM) reported 
by Donea [1984]. If v; in (11.2.1) is no longer held constant, then the temporal trial 
functions $,(£) or temporal test functions w(ë), or both, may be chosen as higher 
order polynomials, which would introduce additional temporal stations as shown in 
Section 10.2. Note that the scheme as given by (11.2.8) is implicit and resembles the 
Crank-Nicholson scheme. In contrast to (11.2.7) in which y= 1/2 is fixed, we may 
choose 0 < « x 1. Such choice is general and the expression given by (11.2.6) is known 
as the generalized Galerkin method (GGM) for the linearized convection-diffusion 
equation. 

To prove that (11.2.8) is the same as the TGM of Donea [1984], we proceed as 
follows: Expanding v'"*" in Taylor series about v/, we write 


9v" АМОР ДЕ vV 
ntl. n i i i 4 
vyv =v + At à + =>“ 72 + “Б an + О(АГ) (11.2.9) 


Taking a time derivative of (11.2.1) for the time step n and substituting the result into 
the above leads to 


vith ye _ TERT 9? xA б s à Xov 
At \ ‘ax; | дхрохј/ 2 !üx; — 0xjüx;) dt 


pt (s P omiies au P у, 
AP (s. vy; i | 
6 V "axjüx, х ;дхқдхкһ Әх;дх;дхұдхұ) At 


(11.2.10a) 























with 
n п+1 
OV; _ Vi 


ot At 


n 





Although the third order time derivative in (11.2.9) may be useful for the convection 
dominated flows without the viscous terms, we shall choose to neglect it for our purpose 
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here to establish the analogy between GGM and TGM. Rearranging (11.2.10a) leads 


to 
At a 92 MRL ceca д 92 
1 Vj +v "i % = Vj +v vi + fi 
2: дх; дх;дх; At дх; дх;дх; 








(11.2.1006) 
The Galerkin finite element analog for (11.2.10b) yields 
At 5 o vit — y”. 
pA Itt 
2 2 дх; дх;дх; At 
+ (У : о Deve; — Pp fei | 48 = 0 (11.2.10c) 
7 v . — + —- ole 
/дх; 0xj0x; В в; РЕВ 
Integrating the above equation by parts, we obtain the result identical to (11.2.8): 
At (ур = ур) й 
Aag + == Вав + Кор) Сл = —( Вв + Keg) Vg; + Е: + Gai (11.2.11a) 


which can then be rearranged in the form shown in (11.2.7), 


At At 
Е + 5 Ge + Ke) vai = | Aw С => Св + Kg) | + At( Foi + Gui) 
(11.2.11b) 


. Ithas been shown that the GGM approach with the temporal test function given by 
W(é) = 8(€ — 1/2) or W(E) = 1 is identical to TGM proposed by Donea [1984] without 
the effect of the third order time derivative in the Taylor series expansion. This analogy 
of GGM to TGM does not hold true for the nonlinear Burgers’ equations (v; 4 V;) as 
will be demonstrated in Section 11.2.5 in which an explicit numerical diffusion arises in 
TGM, contributing to both stability and accuracy for the solution of nonlinear equations 
in general. The presence of the third order time derivative in the Taylor series expansion 
as originally proposed by Donea [1984] will be discussed in Section 11.2.3 in relation 
with the Euler method, leap-frog method, and Crank-Nicolson method. 


Numerical Diffusion 

In general, for convection dominated flows, numerical diffusion is required to sta- 
bilize the solution process. To see whether the algorithm of GGM or TGM as given 
by (11.2.8) or (11.2.11a) does provide such a numerical diffusion, we may trace from 
(11.2.11b) back to (11.2.10a) with Az? terms neglected. 


OV; = At _ e 
| $,| — -vjvi; —vvij;j — f; Ja = -f Vj Da, j (VkYik — VYikk — fi)dQ 
a OI 22 


in which the difference equation has been converted to the differential equation, 
with boundary integrals neglected upon integration by parts in the right-hand side. 
Note also that integration by parts was performed only for the convective terms. The 
viscous terms and body forces on the right-hand side may be neglected. The GGM 
formulation can then be applied to the left-hand side. It is clear that the first term on 
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the right-hand side, 
At 
Cag “| VE) Pak Pp, jdQ = | Vij Pa, kPp, ;|dQ (11.2.12a) 
Q Q 


represents the numerical diffusion matrix with vj; — 5 v;v; being the artificial viscosity 
for convection. The numerical diffusion matrix Cag should be added to the convection 
matrix Bag in (11.2.8) particularly for high-speed convection-dominated flows. 


Bog ET Ф.Ф јао + | туф, Фа јао (11.2.12b) 
Q Q 


We shall further discuss this issue for the nonlinear Burgers’ equations in Section 11.2.5. 
Note that a variety of approximations in GGM for the temporal test function W(é) 
and the temporal trial functions in (11.2.4) may lead to different forms of numerical 
diffusion. Similar consequences arise for TGM if the third order time derivative in the 
Taylor series expansion in (11.2.9) is retained. 


Remarks: In general, we may consider TGM to be a special case of GGM with 
1 = 1/2 being chosen in (11.2.6). This is not true in some special cases of TGM as 
derived by Donea [1984]. 


11.2.2. TWO-STEP EXPLICIT SCHEME 


Nonlinear problems can be solved explicitly by splitting the equation into two parts 
within a time step. Equation (11.2.7) or (11.2.8) may be rewritten in the form 


Step 1 
Agp ХО? = -(В.в + Ков) + Foi + ба (11.2.13a) 
Step 2 
At 
Ap Xg = -5 (Be + Kp) Xi (11.2.13b) 
where 
(1) (2) (1) 
a) _ ANB @) _ AYpi САУЫ» (11.2.14a,b) 
B At ’ pi At : 


Note that substitution of (11.2.14) into (11.2.13b) recovers (11.2.11) if the following 
assumption is made upon convergence: 


2 1 n 
Av® — Ave) = vat! — vz, (11.2.15) 
A glance at (11.2.13a) and (11.2.13b) suggests that the solution of (11.2.13a) for 


x ) (Step 1) can be substituted into the right-hand side of (11.2.13b) to determine a 
(Step 2). At convergence, it is seen that 
лу? : лур , Лур! B x —У uu ‘ 
At At At At 7 
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and that (11.2.11b) arises by combining (11.2.13a) with (11.2.13b). This process is known 
as the two-step scheme, similar to the Lax- Wendroff scheme, contributing to an increase 
in accuracy and/or convergence. 

It follows from (11.2.14) and (11.2.15) that the unknowns var can be computed 
from 


varl = vi, + At(Xy? + XX?) (11.2.16) 


which will then be substituted back into Step 1 (11.2.13a) for the next time step, thus 
continuously marching in time until steady-state is reached. 

In (11.2.13a) and (11.2.13b) the inverse of the mass matrix Agg would be simple if 
we chose to use the so-called lumped mass matrix as follows: Let AO be the lumped 
mass matrix, AG the consistent mass matrix as defined by Aag in (11.2.13). 

The lumped mass matrix is diagonal with entries from the tributary areas (sum of 
the row contributions). For example, the lumped mass matrix, AD for a triangular 
element may be obtained from the consistent mass matrix, АС), as follows: 


жї ï 
А 
ANM = 5 12 1 
112 
(L) 
: An 0 0 
(L) (C) (L) (L) 
А = У, О Зм E D. 3 (11.2.17) 
p=1 (L) 
0 0 2 
with 
CE NP NT SOL 
п) = Ап) + 412) + 13) 12 


D. AO. AO, «40 . 94 
22) — 4401) + Ау + 23) ^ 12 


D (с) | с, „с _ 44 
33) — Азу + Азу + A3) =R 


Notice here that the index within the parentheses is not associated with summing. Thus 
we obtain 


о _ А 
мм = з 


100 

010 

0.0 1 

Write (11.2.13a) or (11.2.13b) in the form 
Ад У = Ули 

ог 


(C) (L) (L) 
(А в + Ав = А) № = Wai 
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which may be rewritten as 


(L) 


(2) (С) 
Aap Ypi = Wai — Anp Ypi + Aap Үр; 


aß 


Let the left-hand side and the right-hand side be the r + 1 iterative cycle and the r 
iterative cycle, respectively: 


А0 дү = ту, – ДУ, (11.2.18) 
where 
Т+1 __ wr4l r 
Alg = =й 


The iterations implied by (11.2.18) may be applied to Step 1 (11.2.13a) and then to 
Step 2 (11.2.13b) until each step acquires a satisfactory convergence. It has been shown 
that, in many instances, the lumped mass approach often leads to excellent results. 

For two-dimensional problems, the AD, matrix must be expanded so that both 
x- and y-direction components of v; can be accommodated. As noted earlier, this may 
be achieved by means of the Kronecker delta. This will expand (11.2.18) into a 6 x 6 
matrix for triangular elements and an 8 x 8 matrix for quadrilateral elements when 
coupled with Ag. 

To transform the generalized finite element equations given by (11.2.7) to the two- 
step solution scheme, we may establish the following procedure. Consider the matrix 
form of (11.2.7) written as 


Dy"! = Ev" + МН (11.2.19) 
where 
D=A+B+C, E=A-B-C (11.2.20) 


(a) Rearrange (11.2.19) in the form 


n+l ұп n 
у — m FI +H (11.2.21) 
with F= E- D 
(b) Define 
AOL AV e unl ул (11.2.22) 
Av) 
b Ps ld (11.2.23a) 
At 
AvO — Av(O) 
xð a (11.2.23b) 
(c) Write Step 1 
n 
АХО = r +H (11.2.24) 


(d) Write Step 2 
AXO — (A— D)X( (11.2.25) 
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It can be shown that substitution of (11.2.24) into (11.2.25) together with (11.2.22) 
and (11.2.23) recovers (11.2.21) and subsequently (11.2.19). 
If quadratic approximations are used for the temporal domain, then we write 


Dv"! = Еу" + СУ" + АН (11.2.26) 


The two-step scheme becomes 





Step 1 п -— 
AXD = F +2 4H 
АКЕ АГ" (112.27) 
Step 2 
АХО) = (A— D)X (11.2.28) 


The data for Gv"-! are saved from the previous time station and used as additional 
source terms. A similar approach can be used for all higher approximations which will 
contain the terms of v2, v, etc. 

If f; is time dependent, and if v; in (112.1) is treated as a variable, and not held 
constant even during the discrete time step, then the second derivative in the Taylor 
series expansion would carry additional terms. In this case, v; on the left-hand side of 
(11.2.10b) becomes v^, and v; on the right-hand side of (11.2.10b) takes the form with 
a fractional step (i.e., n 4- 1/2), 


_ n+} i At ду; 


Са а ася " (11.2.29) 
апа 
nt At of; 
fi-f = р s (11.2.30) 
which would require the three-step solution scheme. 
Step 1 
1 
Аав XO) = -5 (Bag + Коз)у + Ры + Сы (11.2.31) 
with 
nii 
у@ _ ум -— Vii 
pi At 
Step 2 
1 nil 
А Ху) = —Bavai! — Kai + Fey? + Gai (11.2.32) 
Step3 


1 
Aq X = – (Вав + Kg) At Xs; (11.2.33) 
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The GGM analog for the three-step scheme requires the use of quadratic functions 
in the temporal trial functions $,,, which will involve Аг? and three time steps, including 
a fractional time step. 


11.2.3 RELATIONSHIP BETWEEN FEM AND FDM 


It is interesting to note that the GGM formulations lead to finite difference results such 
as Euler Method, Leapfrog Method, Crank-Nicolson Method, etc. We will examine 
these results below. 





Euler Method 

Consider the convection equation 

д ; 

= +¥,vi; =0 (11.2.34) 
Taking a time derivative of (11.2.34) gives 

9?vj = OV; 9?vj = 

a8 + Vj I => an — ViVKkVi,kj — 0 (11.2.35) 
A further differentiation of (11.2.35) yields 

9?vj OV; 

е) шй (11.2.36) 

д5 ət ) kj 
Expanding v”*! in Taylor series about v/ to the third order derivative, we obtain 


ðv? | AD Qv! AP ov” 




















n+1 n i 
У А = mE 11.2.37 
ЕИ ar ue T wr on и 
Rearranging (11.2.37) to determine the first derivative of v;' gives 
у ym gut Atav” AP av” 
L= —— : : 11.2.38 
At 6r ^ 2 08 б 80 ( ) 
Substituting (11.2.34) through (11.2.36) into (11.2.38) leads to 
vH Lyn С At _ At? _ (avi 
m = —-Vivi,+ 5 Ve + Esaf = ) i (11.2.39) 
with 
dvi _ vH _ ул 
и At 


Equation (11.2.39) may be written as 





AP. ue jayt _ At__ 
(1 6 vive a) X: = Vivi, + РАДОН (11.2.40) 
j 


п+1 __ 


i 


where Av vi. 


уы = 
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We construct the Galerkin finite element integral for (11.2.40) in the form 


л? лу}! At At 
Ay —— Ков ]—— = -| By — Ky 2 -- — Giai 11.2.41 
( Pte У А ( 8+ 9 JLTE i ( ) 


where 

Aa - | $, og dQ, Ва = | Dy Pp jVjdQ, 
о Q 

Ка = | чуо, Фа, 
2 

ж 4 Е 

Goi = | $.dogdlgg,. gg; — (VjVxVi.uj)g 

T 


Itshould be noted that (11.2.41) is equivalentto the Generalized Galerkin finite element 
equations, 


At? At? At? 
(ла + = ка) M = (ла — At Bog — = ка) Và; + =>" Са (11.2.42) 
The two-step solution scheme for (11.2.41) becomes 
D At? At 
А Ху = -(Be + = Ко) уз + y Coi (11.2.43) 
о А yu) 
Аав Хр = 6 Кав Хв (11.2.44) 


with xS ) and x defined as in (11.2.14). Notice that, in dealing with the advection 
equation with diffusion, we have included the third order time derivative [see (11.2.37)] 
which resulted in the numerical (artificial) diffusion characterized by the second order 
spatial derivative in (11.2.40) or the matrix K,g in (11.2.41). The presence of these terms 
is responsible for the stability of numerical solution. 


Leapfrog Method 
The leapfrog method is obtained by writing the Taylor series of v^ ! about v to the 
third order, 


дуп APV” AP av” 








п—1 
rl ут At 11.2.45 
"Y 9t ^ 2| 98 31 93 ( ) 
Subtracting (11.2.45) from (11.2.37) and rearranging, we obtain 
лр 92 \ лут! 
1 МАУ Е = үүт, 11.2.46 
( eo am) 2At у) ( ) 
with Av/*! — v/*! — v1, The finite element analog of (11.2.46) becomes 
AP Aye s 
(ла + = ка) te = Be Vf (11.2.47) 


The corresponding Generalized Galerkin finite element equations, neglecting the 
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Neumann boundary conditions, are given by 


At? п+1 п At? n—1 
Aag + E Kop Ур: = —2At Bag Vgi + Aag + ue Kop Уві (11.2.48) 
The two-step solution scheme consists of 
I A XO — —At Bv (11.2.49) 
2 ов лр ов У Ву 2 
2 
Q) At (1) 

Aog Xa; = ——є_ Ков Хы (11.2.50) 


By definition for the leapfrog method, the variables Ver are calculated as 
= 1 2 
vH m vix! o 2A(XEP + XM) (11.2.51) 


Thus, initially both v"; and v; ! are assumed to be known and, for the next time step, 
ул, becomes v";", 

The leapfrog scheme may be revised to involve v”, instead of v; ! (11.2.51) in the 
incremental form. This will alter the process as follows: 


л? Ava! 1 AD 
Aw — Kyg } —— = —] (| —2At Bug — Aag — — Ka п, 
( в + Se ) Ат At ( В и: ) Ур; 


At? п—1 
+ ( Aap + Ке) уру (11.2.52) 


The two-step solution scheme is now in the form 


(1) 1 At? á At? = 
Aog Xs; = a; (288 = Aog = -g Ke Ур: + Aog + -g Ke Và; | 


(11.2.53) 
де 
(2 (1 
А тет. "P (11.2.54) 
This will then allow the variables v"*! to be calculated as 
vu = уд + АЖР + ХР) (112.55) 


Crank-Nicolson Method 
The Crank-Nicolson method is obtained by writing the Taylor series of v? about 
v?*! to the third order: 


ду“ МО У AP oyt 
At 








nont 11.2.56 
С и л ә? 3! д 99 
Making use of the relation 
1 (avitt ду" ур — ул 
: = : 11.2.57 
Al at at ) At ( ) 
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and in view of (11.2.35) and (11.2.36), and subtracting (11.2.56) from (11.2.37), we 
arrive at 


ү_ Аб 9 YAT ovi av? | дүр" 
6 ETAIT Ato Ox; OX; 


2 
At 92 п 92 nil 
A | ы (11.2.58) 











К 4 дх}9дХк Е дхудхк 
At? At pri AE At ~ 
Aag = т Ков + 5 Pe Vài == Aag + ч Кав = 5 Pe Ур: (11.2.59) 


This is the implicit Crank-Nicolson scheme. However, we may convert (11.2.59) into a 
two-step explicit scheme as follows: 


(a) Rewrite the finite element equation in the time-step difference form 





At? At vai 
(ла јр Ке + > ва) E — —Bevli (11.2.60) 
(b) The two-step explicit form is written using the procedure described earlier, 
А Хр = –Вауђ, (11.2.61) 
2 
Q) At At (1) 
Aeg Xa; = | —— Kap — = Bap ) Xe; 11.2.62 


Remarks: Appropriate choices of the finite element test functions for Wy, Pa, Ên, 
and W(é) enable the finite element analogs of Euler (11.2.42), leapfrog (11.2.48), and 
Crank-Nicolson (11.2.59) to be generated without the Taylor series expansion. Other 
forms of finite difference schemes may be generated by adding discontinuous functions 
to W,, which we shall elaborate in Section 11.3. 


11.2.4 CONVERSION OF IMPLICIT SCHEME INTO EXPLICIT SCHEME 


It follows from the approaches discussed in previous sections for the explicit schemes 
that it is possible to convert all implicit schemes into explicit schemes. Consider the 
generalized temporal-spatial finite element equations written in matrix form. 


(A+ B)v"t! = (A+ C)v" + (A+ Dyv"! 4 (A+ E\v"?4----AtH (1122.63) 


where B= B+ B+---,C=Q4+Q+-:-,D=D4+D+-:-,E=h+h+:--, 
etc. Note that various forms of (11.2.63) result from unlimited choices of functions in 
Фа, Фә, апа W(&) in Section 11.2. 

The conversion process consists of the following steps: 


(a) Write (11.2.63) in an incremental form, 








(A4 B3. Год С) (А+ ВУ +(А+ D — 
At At At 
n—2 
+ (А+ E) И ране г. (11.2.64) 
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where 
Ду” m ymmo yn (11.2.65) 
(b) Step 1 is constructed by rewriting (11.2.64) with all terms other than the mass 


matrix A removed from the left-hand side of (11.2.64) and designating Av^*! 
as Av called the first increment, 


AX Асу (АФ BJ sy Ax D)— PoeH (112,66) 
where 
Ay) 
At 


хе = 


(c) Step 2 is constructed by setting the product of the mass matrix and the second 
increment XC), which is equated to the variant of the first increment, 


AXO — [A— (A4 B)] X? (11.2.67) 
where 

Лу"! д (1) 

X0. 0 5v (11.2.68) 
At 

(d) The variable v'*! is given by 
у"! = у” + (ХО + ХО) (11.2.69) 
A glance at (11.2.69) reveals that, for a steady-state condition, t — oo, and v = у"+! = 

v” = yv”! = yn —.... we obtain 

(B+C+D+E+:-:-w=H (11.2.70) 


Thus, it is expected that a steady-state solution would result as recursive calculations 
are carried out consecutively. 


11.2.5 TAYLOR-GALERKIN METHODS FOR NONLINEAR BURGERS’ EQUATIONS 


Let us consider the nonlinear Burgers’ equations of the form 
дү; 
E + VjVi,j — VVi jj = fi (11.2.71) 


The Taylor series expansion of (11.2.71) as given in (11.2.9) without the third order 
derivative term becomes 


At? д 
Av;*! 2 —At(vjvi,j — vvijj — Р)" + gems — vvi,jj — fi) 


92 | 








+ У; (УКУ УУ fj) (уку, — VVi,kk — fi) + 


v 
дх;дх; ді 
(11.2.72) 
from which the original differential equation can be recovered in the form, 


д А 
a + VjVi,j — VVi,jj — fi = $; (11.2.73) 


11.3 NUMERICAL DIFFUSION TEST FUNCTIONS 


where 


At д 
s= S uem ma f| (11.274) 
with higher order derivative terms and products of the gradients in (11.2.72) being 
neglected. It is clear that the right-hand side of (11.2.74) appears as numerical diffusion. 
Applying the Galerkin integral to the right-hand side of (11.2.74) and integrating 
by parts, we obtain 


At 
f Pasi dQ = -= | VkV j Pa Og, jd vg; (11.2.75) 
Q Q 


where all terms other than the convective terms are negligible in practical applications. 
Thus, the numerical diffusion matrix is identified as 


Cop = | Vij Dap Pp, ;dQ (11.2.76) 
Q 
with the numerical viscosity, 


At 
Vij = Hi (11.2.77) 
It is interesting to note that, using an entirely different approach, the numerical 
diffusion similar to (11.2.76) and (11.2.77) arises in the generalized Petrov-Galerkin 
(GPG) methods to be presented in Sections 11.3 and 11.4. More general treatments of 
TGM will be covered in Section 13.2. 


11.3 NUMERICAL DIFFUSION TEST FUNCTIONS 


In GGM described in Section 11.2, various degrees of polynomials (linear, quadratic, 
cubic, etc.) may be adopted for desired accuracy of solution. However, in convection- 
dominated problems, an adequate amount of numerical diffusion or artificial viscosity 
is required for numerical stability. To this end, the so-called streamline-upwind Petrov- 
Galerkin (SUPG) method [Heinrich et al., 1977; Hughes and Brooks, 1982] has been 
successfully used. In this case, the local finite element test functions consist of standard 
Galerkin test functions plus numerical diffusion test functions. There are many forms 
of numerical diffusion test functions as reported by Hughes and his co-workers during 
the 1980s. A similar approach is referred to as the streamline diffusion method (SDM) 
by Johnson [1987]. 

Computational stability is provided effectively through various forms of SUPG, 
SDM, or other similar strategies. All of these approaches are nonstandard Galerkin 
methods and, for simplicity, they may be combined into a single name “General- 
ized Petrov-Galerkin (GPG) methods. The concept of GPG for the one-dimensional 
Burgers’ equation will be introduced first in order to identify a one-dimensional numer- 
ical diffusion test function which provides the numerical stability, followed by multi- 
dimensional numerical diffusion test functions representing the streamline diffusion 
and discontinuity-capturing schemes. 
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11.3.1 DERIVATION OF NUMERICAL DIFFUSION TEST FUNCTIONS 


The concept of streamline diffusion began with the backward (often called upwinding) 
finite difference scheme for the convection-diffusion equation first given by Spalding 
[1972]. The idea is to introduce the numerical diffusion in the direction of flow or along 
the streamline parallelto the velocity in order to obtain stable solutions. In the following, 
we use the convection-diffusion equation to demonstrate the concept of streamline 
upwinding or streamline diffusion. Our objective here is to prove that numerical stability 
can be achieved by test functions written in the form, 


WY = 00 4 yO (11.3.1) 


where we ) represents the generalized Petrov-Galerkin test functions which are the sum 
of the standard Galerkin test function Фе) and the numerical diffusion test function wo. 
The numerical diffusion test function wo in (11.3.1) is intended for adding numerical 
diffusion practiced in the finite difference literature. However, in the sequel, it will 
be shown that the derivation of numerical diffusion test functions involves significant 
physical aspects of convection-dominated flows. 

To elucidate the argument involved in this approach, we look at the unsteady con- 
vection equation of the form 








ди ди 
— +а— = 0 11.3.2 
ot md дх ( ) 
Substituting (11.3.2) into Taylor series of the type (11.2.9), we obtain 
ди" At д2и" 
1 2 
u^" = ц" + м(-а ax ) + = (а 3d ) (11.3.3) 


If u"t! — u" at steady-state, we may set aAt — CAx, where C is the nondimensional 
artificial viscosity (equal to Courant number for a = u, or C = uAt/Ax), and rewrite 
(11.3.3) in the form 


ди CAx d*u 
cu eres) 11.3.4 

(a 2 zs] ( ) 
in which the second term of the left-hand side of (11.3.4) represents the numerical 
diffusion, equivalent to the artificial viscosity. Denoting a = C/2 and h= Ax as the 


nondimensional numerical diffusion parameter and the mesh parameter, respectively, 
we may construct the following inner product: 


2 
|| ада (зе Е ол) dx —0 (11.3.5) 


Integrating (11.3.5) by parts, we obtain 


(е) 
(е) дФу ди * ди 
Ф ћ—— | а—ах = h— 
n du дх је: PM ax 


where the integral on the left-hand side is known as the Petrov-Galerkin integral. For 
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x 
Wi? =—+0 
h 





Figure 11.3.1 Linear generalized test functions for one-dimensional element we) 
with vo = ah(a /ax) constant within the element, discontinuous at boundaries. 


Dirichlet problems is — 0, we have 


a 
| 246 ах =0 (11.3.6) 
х 
with 
Ww? 2e wy? (11.3.7) 
Фу = (1– x ^ (11.3.8) 


(11.3.9) 


The foregoing process indicates that the numerical diffusion may be applied to the 
convective term in (11.3.2) through (11.3.6), with the explicit form given by (11.3.9) 
representing the numerical diffusion test function. This is a variational weak form as 
constructed by the inner product of the numerical diffusion test function and the con- 
vection term. 

Substituting (11.3.8) into (11.3.9), we arrive at 


wo —[-a, a] (11.3.10) 


which indicates that the numerical test function is constant within an element, equal 
to one-half of the Courant number, but discontinuous at boundaries, as shown in 
Figure 11.3.1. It will be shown that one-dimensional numerical diffusion test functions 
given in (11.3.9) arise from the two-dimensional numerical diffusion test functions to 
be discussed in Section 11.3.2. 


11.3.2. STABILITY AND ACCURACY OF NUMERICAL DIFFUSION TEST FUNCTIONS 


Let us examine the convection-diffusion equation, 


„ди  9?u 
2 220 (11.3.11) 
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with R being the Reynolds number (per unit length) R = pu/w = u/d, where d is the 
kinematic viscosity (but will be referred to as diffusivity in the following). Notice that 
Ё = рс pu/kis regarded asthe Peclet number if uis taken as temperature. Then d = k/pcp 
becomes the thermal diffusivity. We write the local element Petrov-Galerkin integral 
for (11.3.11) as 


h 2 h 2 
ef 3u 8и Í (e) (e) aðu ðu 
W R— — — ]) dx = o V R—--——-Jldx20 11.3.12 
Í e( ax =) х=}, ( NT 9) ( dg uml ( ) 


Apply integration by parts only to the product with the standard Galerkin test function 
Фе) which will then produce a boundary term, whereas the integration of the product 


term with the numerical diffusion test function wo is to be performed only over the 
interior domain, not involving the boundaries. 


h (e) (е) 4g (0 (€) ape) (0 42g; (€) 
дФм dD 0o ID дФ ОФу 9'Ф 
|| LCS 5. M Бор М xs N M _ yh MN. а иб 
0 





Ox Ox Ox Ox əx дх2 





(11.3.13a) 


If linear trial functions are used, then the second derivative term vanishes, so that we 
have 


(В м C) ue + Км = с? (11.3.13b) 
where 
BO. = | Ro 99v 09 dx 
NM B ax 
is the standard convection matrix and 
h (e) (e) 
b = Í Ra — Фу ix 


represents the numerical diffusion matrix нар the numerical diffusion arising from 
the convection term. The last integral term Ko NM 15 identified as the physical diffusion 
matrix. 


© 4g (? 
код -f дФу IPM d 
ум o Ox Ox 








Evaluating these integrals, we obtain 


Etz "a 


б у _ Ё 
Bua t CNM 7 5| 1.28. 142a 


@ 1/1 -1 
Кум = р Е 1 
Consider a two-element system with nodes at i — 1, i, and i 4- 1 and the global form 
of (11.3.13). Expanding the global equation corresponding to the node at / and assuming 
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that the Neumann boundary conditions are unspecified (Ф — 0), we obtain 
R R 
| + 5 (29 + | ш—1— (2+2Ко)и + | + > (да — al uj41 —0 (11.3.14) 


where R is the local Reynolds number, R = Rh. Equation (11.3.14) represents the 
forward, central, and backward finite difference equations for a = —1/2, a = 0, and 
a = 1/2, respectively. The backward difference form (a = 1/2) given by 


ёй шн 2uj 4- uii 
h n? 

can be modified by transforming the convection term into the central difference form 

to identify the numerical diffusion with the coefficient Rh/2, 


5[ Иза = Шш Rh Ui41 — 2Uj + Uj-1\ _ 
(a) = (5 + 1) (ie) zd (11.3.15b) 


This is equivalent to the differential equation 


„ди „u Pu 

Rr -ar a 0 (11.3.16) 
with â = Êh/2 being the coefficient of numerical viscosity and â&(8?u/3x?) representing 
the effect of numerical diffusion. We say that the effect of numerical diffusion is built into 
this equation if the backward difference is used. We may consider â as being equivalent 
to the artificial viscosity. 

To obtain the condition for stability (11.3.14), we proceed as follows: Let G = 1 + Ra 
and H = R/2. Rewrite (11.3.14) in the form 





=0 (11.3.15a) 


(G— Ни – 286и; + (G+ Нуи; 1 =0 (11.3.17) 
where we assume the relations at the nodes i 4- 1, i, and i — 1 as 
и; = сф', шал — cd, uj_1 = cd! (11.3.18a,b,c) 


Substituting the above into (11.3.17) yields 
(G— H)4/*! 2G! +(G+ Hd! =0 

For i = 1, we obtain the quadratic equation 
(G— H)b? —2Gb+ (G+ H) =0 


Solving for &, we arrive at two values of pọ 





1 
p=; G+H 
G-H 


These results call for two constants in (11.3.18). 
Now we revise the relation in (11.3.18a) in the form 


R i 
= с Сә | | 


a (11.3.19) 
= R 


Ui = C1 +е( 
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For stability, the denominator of the c» term must be positive, 


G—-H-0 
Or 
R 
1+ > (2а –1)>0 (11.3.20a) 
which provides the stability criteria 
a=0 if R<2 
1 (11.3.20b,c) 
a> --—-— ifR>2 
2 
It is clear that the forward difference with o — —1/2 (11.3.20a) becomes uncon- 


ditionally unstable for R > 1, whereas the central difference (a = 0) is conditionally 
stable and the backward difference (a = 1/2) provides an unconditional stability. For 
accuracy, we set the exact solution as 


и = Сі + се“ 


which, for x = hi, becomes 
ui = а + се“ (11.3.21) 
Setting (11.3.21) equal to (11.3.19), we obtain the relationship 


R i 
14 zQa 1) 


__ ef 


R 


Taking a natural logarithm of the above leads to 


G+ H _ [CG _ (1+ Ra Е 
In ZF) = 2ooth (F) = 2001s ( RD EE 


from which we obtain 








R 2 
2a = coth| = | – = 11.3.22 
а = со (5) R ( ) 
with 
1 1. 
a= 5С = 59 (11.3.23) 


This is the criterion for accuracy. Here, the one-dimensional numerical diffusion pa- 
rameter o, which assures the accuracy, is found to be a function of the local Reynolds 
number. It should be noted that the value of a is one-half of that in Heinrich et al. [1977], 
and @ = C, called the effective numerical diffusion parameter, is indeed the Courant 
number. 
Substituting (11.3.23) into (11.3.22) leads to 
1 


a = coth H — — 11.3.24 
а = со Н ( ) 
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—— Doubly asymptotic (11.3.25) 


ee Optimal (11.3.24) 























0 5 10 15 20 25 
H 


Figure 11.3.2 Effective numerical diffusivity a. 


It can be shown that, expanding coth H in infinite series and retaining terms of fourth 
order accuracy in H (doubly asymptotic approximation) results in 


= Н/З, if-3<H<3 (11.3.25a) 
a=senH, if|H| »3 (11.3.25b) 


The values of & determined by (11.3.20), (11.3.24), and (11.3.25) are referred to as 
the critical value, optimal value, and higher order value, respectively (Figure 11.3.2) 
[Heinrich et al., 1977; Brooks and Hughes, 1982]. It is seen that the doubly asymptotic 
approximation (11.3.25) is the simpler and practical approach. 

Itfollows from these observations that, for two-dimensional isoparametric elements, 
the numerical diffusion parameters a; and a, are defined as (Figure 11.3.3) 


el 


1 

0 = 5% (11.3.26a) 
= 

о = 285 (11.3.26b) 


with the two-dimensional effective numerical diffusion parameters, a; and o4, defined 
as 


2 
о = coth e – — (11.3.27a) 
2) R 
= R 2 
а = СО (>) — R, (11.3.27b) 
where the local Reynolds numbers in the € and y directions are of the form 
УЕЋЕ v 
Heros aser 


For multidimensional convection-dominated problems, the directional properties of 
velocity are expected to play a key role. The numerical diffusion must be provided in 
the direction of flow or along the streamlines parallel to the velocity in both steady and 
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Figure 11.3.3 Four node isoparametric element; eg and e, are the unit vec- 
tors along the ë and n axes, respectively. 


time-dependent problems as well. First of all, the gradient of the standard test function 
in (11.3.9) is of a vector quantity. This will require that the dot product of the gradient of 
the standard test function o with another vector quantity such as the velocity vector 
along the streamlines be formed such that a scalar function arises at each local node N, 


у: УФО = уФ0, (= 1,2) (11.3.28) 


Thus, the quantity ah in (11.3.9) for the one-dimensional case must be altered to ac- 
commodate the appropriate dimensional properties in (11.3.28) which call for a scalar, 
say 7, such that 


WO = 1v, (11.3.29) 


with 7 being the numerical diffusion factor having dimensions of time (often called the 
intrinsic time scale), 


1 1 1 
7 — 3 (achieve e osa v.)/8 — ghe ve Easy) /S — g OVE сла) S 
(11.3.30) 


where S = v - v, and @ = cotA( Rz/2) — 2/R;. etc. The coefficient 1 /^ 16 for the numer- 
ical diffusion factor 7 in (11.3.30) disagrees with an arbitrary value of 1///15 adopted 
by Raymond and Garder [1976], and subsequently Brooks and Hughes [1982] as deter- 
mined from the numerical experimentation for unsteady flows. The derivation demon- 
strated here, however, is based on the definition of Courant number and the criterion 
for accuracy which leads to 1/4/16 instead of 1//T5. For the purpose of generality, the 
solution schemes employing the numerical diffusion test function given by (11.3.29) 
are termed “generalized Petrov-Galerkin (GPG)” instead of SUPG. The unfortunate 
choice of the term “SUPG” for various reasons was discussed in Hughes [1987]. The 
SUPG methods as referred to today imply far beyond the classical upwind methods 
[Spalding, 1972] or classical Petrov-Galerkin methods [Mikhlin, 1964] so that more 
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general identification appears to be in order. Thus, it is suggested that the term “gener- 
alized Petrov-Galerkin (GPG)" may be a reasonable compromise. 

For two-dimensional elements with isoparametric coordinates (Figure 11.3.3), we 
express the velocity components as 


Vg = V- €g, Үр = У: ер 


where the isoparametric unit vectors ez and e, are given by 


| 1 àx, : 1 Әх. + (3) +(2) j (2) +(2) 
Я = SS ls = AE VG , = EE AIT 
SEE n JT, am ~ a ag) °°" Van an 


It follows from (11.3.27) that the two-dimensional numerical diffusion test function 
reduces to that of one dimension given by (11.3.9): 


(11.3.31) 








( ) 
a = ah? PN 
u 


(e) (e) 
MN wg ( дх дх 


which establishes the complete link between the one- and two-dimensional aspects of 
the numerical diffusion test functions. It is interesting to note that, in due course of 
derivation of the one-dimensional numerical diffusion test function (11.3.9), the notion 
of time scale for the numerical diffusion factor t did not arise, but is now taken into 
account as the numerical diffusion must be applied in the direction of flow with velocity 
specified in multidimensional cases. 

Due to the fact that the gradient vo? is included in we), it is clear that the use of 
the generalized test functions (11.3.1) brings the numerical diffusion automatically into 
the formulation. This is equivalent to the retention of artificial viscosity terms in FDM. 

Using the similar procedure, the test functions for 3-D problems (with isoparametric 
coordinates £, n, and £) can be obtained. The three-dimensional test function may still 
be written in the general form (11.3.29). 





М = туф, (0=1,2,3) (11.3.32) 
where 
1 
T= g hv + о У + осму )/ 8 (11.3.33) 
2 h 
a =coth( $) - $ R = 1, S= +y +w 
Thus 
(e) (e) (e) 
(e) ОФ ОФ ОФ 
фу = (USE que +w = 


Once again, it should be emphasized that the numerical diffusion is activated along 
the stream line direction, which provides numerical stability. However, it has been 
observed that, as the convection domination becomes significant, it is not possible to 
eliminate entirely some numerical oscillations. We require additional measures in order 
to resolve numerical stability, known as the discontinuity-capturing scheme, which is 
discussed next. 


376 


NONLINEAR PROBLEMS/CONVECTION-DOMINATED FLOWS 


11.3.3 DISCONTINUITY-CAPTURING SCHEME 


In the presence of very high gradients of a variable such as in shock waves, one may 
apply numerical diffusion parallel to the direction of velocity gradients in addition to 
the streamline direction. Hughes et al. [1986] and Johnson [1987] investigated the so- 
called *discontinuity-capturing scheme" (DCS) and demonstrated improvements over 
the case of a numerical diffusion function applied only along the streamline direction. 
To be consistent with the present notations adopted in this book, a slightly modified 
version of DCS is presented below. 

The basic idea is that the numerical difinon i is applied not only in the direction 
of velocity along the streamline, v = vo , but also along the direction, у; = v. par- 
allel to the velocity gradients directed toward acceleration as shown in Figure 11.3.4. 
Note that vj is the projection of vy and thus the effect of the discontinuity-capturing 
will be significant if the angle 0 becomes small, which represents very sharp surface 
discontinuities such as in shock waves. 

To implement this scheme, we consider that the numerical diffusion test functions 
consist of the sum of the streamline numerical diffusion test function, Vy м > and the 
gradient numerical diffusion test function, yo N^ 


чуо) = чи) + о) (11.3.34) 
with 
Vv — veo —7y,6©  forstreamline diffusion (11.3.35a) 
N TY; nN = TON: = 
yo = avo), = 79 a9, for discontinuity-capturing (11.3.35b) 
where v — vj, and v» is the projection of vo parallel to velocity gradients directed 
toward acceleration per unit mass, Aj. 
Aj — VikVk (1 1.3.36) 
v® = v® cos@ = viv; Aj/y (11.3.37) 
79 =<у jAj/y, discontinuity-capturing factor (11.3.38) 


with y = |v;||A;|. Thus, it is seen that the discontinuity-capturing scheme is simply to 
add an extra numerical diffusion test function applied parallel to the velocity gradients 
directed toward acceleration. For distorted elements, we may encounter 7) 4 to be 


Роз 11.34 Discontinuity capturing scheme, у) = 


b 
v(P =v cos @ = viv; Aj/lvjll Al 





(a) 
у; 
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negative. In this case we choose 
10 —4, 5 max(0, 49 — 4) (11.3.39) 


so that +) — + always remains positive. Further details are found in Hughes et al. [1986]. 


11.4 GENERALIZED PETROV-GALERKIN (GPG) METHODS 
11.4.1. GENERALIZED PETROV-GALERKIN METHODS FOR UNSTEADY PROBLEMS 


For illustration, let us consider the Burgers’ equation in the form, 
OV; 
К; = — + Муу — VVi,jj — fi =0 
ді 
The finite element formulation of the generalized Petrov-Galerkin (GPG) methods 


using the numerical diffusion test functions projected on the discontinuous temporal 
test function or DST as given in (8.2.41) or (10.2.5) is written in the form. 


[же | Wa R;dQdë = 0 (11.4.1) 
é Q 


Here, the temporal test functions W(&) were discussed in Section 10.2.1, whereas the 
Petrov-Galerkin test functions W, are the global form of the local test functions as the 
sum of the standard Galerkin test functions and the numerical diffusion test function 
for streamline diffusion. 


Wa = Da + YO (11.4.2) 


If the discontinuity-capturing scheme is desired, this can be added to (11.4.1) by 
constructing the product of у) апа ће convection term of the residual, leading to the 
GPG equations of the form, 


[vol (С Pa + YO) (= 


Note that the integration by parts is to be performed only with respect to the Galerkin 
test functions, which will lead to the Neumann boundary conditions, whereas those terms 
of the residual associated with numerical diffusion test functions will not be integrated 
by parts since they should be contained within the elements as a measure of numerical 
diffusion. Thus, the GPG UE takes the form, known as the variational equation, 


[тој] С Фр — E 
: ^ ОФ p Vpi 
— | 9ivvi;njdT |d& - | W(&) | tv Pax + У Фв, Ур: 
^" t Q ot 


— VGOs. jj Vpi = D + [wo | TOV EV; Da cp, Veid Qdé =0 (11.4.4) 
é Q 





jjVj — VVi,jj — fi) + Му tnde = 0 


(11.43) 








,jVgi - VO, jg, jVgj — 9л) dQ 





The first integral indicates the Galerkin integral, with the second representing 
the streamline diffusion, and the third integral indicates the discontinuity-capturing. 
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Assume that the trial function is linear, independent of time, with the numerical diffusion 
due to the source term being negligible. Furthermore, if the temporal test function, 
W(é) = 8(€ — 1/2) or W(é) = 1 is used and the variation of nodal values of the variables 
v; is linear, then we obtain [see (10.2.13) or (11.2.6)] 


[Aas + NAt(Bag + Сав + Кав) ув? = [Aap — (1 — m)At(Bag -- Cog -- K«g)] Vp; 
+ At(Fai + Gui) (114.5) 


where the definitions of all terms are shown in Section 11.2 except that various forms 
of the numerical diffusion matrix, Cog, are given below. 


Cop = | туку Фа i Dg, jd Q2 (11.4.62) 
Q 
for streamline diffusion, and 
ба | (7 +2) vev ja np, dQ (114.6b) 
Q 


for combined streamline diffusion and discontinuity-capturing. It is seen that the nu- 
merical difffusion factor t or t + 7) in GPG corresponds to At/2 in (11.2.76) for TGM, 
but is much more complicated and actually flowfield-dependent. Note also that effects 
of numerical diffusion associated with terms other than convection are neglected in 
(11.4.5). The complexity of the numerical diffusion factor increases significantly for the 
case of the Navier-Stokes system of equations as discussed in Section 13.3. 

Various options for temporal approximations or higher order accuracy may be se- 
lected as discussed in Section 10.2. For the case of streamline diffusion (11.4.6a) with the 
temporal parameter, y = 1, and linear trial and test functions of finite elements, the ex- 
pression given by (11.4.5) is identical to equation 25 of Shakib and Hughes [1991] for the 
constant-in-time approximations of the space-time Galerkin/least squares (GLS) in one- 
dimensional problems. The GLS formulation will be described in the following section. 


11.4.2 SPACE-TIME GALERKIN/LEAST SQUARES METHODS 


The formal discussion of the least squares methods (LSM) of obtaining the FEM equa- 
tions will be presented in the later chapters. However, in order to understand the 
Galerkin/least squares (GLS) methods reported by Hughes and his co-workers, we ex- 
amine briefly a basic procedure for the least squares formulation. First, let us introduce 
the least squares variational function, 


1 
П = | = Rj RjdQ 
2 
Q 
which is then to be minimized with respect to the nodal variables v,;. In this process, 
we multiply II by the numerical diffusion factor, 7. 


_ дтп 
B дуц; 


eI 





vu = 0 (11.4.7) 


or 








H R; 
Te | 9 dic (114.8) 
дуц: о дуц: 
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Performing the differentiation in (11.4.8) and applying the temporal approximations, 
we obtain 


| ve | д +v д 92 z OV; а : кшй 
T T а jVij — VVijjj — Ji == 
E о \ “axe — дхедхк 9r 16 di 








(11.4.9) 
which may be written as 
[же | T1(Lé4)(Lv; — fi) dQd& -0 (11.4.10) 
Е Q 
where Lis the differential operator, 
д д 92 
L=— ;— — 11.4.11 
ot TS V 9xs0x; ( ) 


At this point, we add the least squares integral (11.4.10) and the discontinuity-capturing 
term as developed in Section 11.3.3 to the standard Galerkin integral. If we choose 
only the convective term in (11.4.11), then, these steps lead to the form identical to the 
generalized Petrov-Galerkin scheme given by (11.4.4). The sum ofthe standard Galerkin 
integral, the discontinuity capturing term, and the least squares integral represented by 
(11.4.10) is referred to as the space-time Galerkin/least squares (GLS) methods [Hauke 
and Hughes, 1998]. Note that the contributions from additional terms other than the 
convective terms in (11.4.11) are negligible. 

The space-time GLS formulation is another form of generalized Petrov-Galerkin 
(GPG) methods in which the only difference from the GPG methods of Section 11.4.1 
is the numerical diffusion test functions for streamline diffusion, 


y? 4 ТФи (11.4.12) 


where the numerical diffusion factor 7 can be constructed by introducing the local 
curvilinear coordinate contravariant metric tensor [Shakib and Hughes, 1991], 


F OX, | 
у = — 11.4.13 
у Є дё} ( ) 


With some algebra, it can be shown that one possible option for 7 is of the form 





м ыы Г fang 


where h; denotes the average element size in local coordinates. Note that if only the 
convective term is chosen in (11.4.9), then the GLS formulation becomes identical to the 
GPG formulation given by (11.4.4). The standard least squares methods will be discussed 
in Section 12.1.8 for incompressible flows and in Section 14.2 for compressible flows. 

Applications of GPG to the Navier-Stokes system of equations require some mod- 
ifications for the numerical diffusion test functions in which entropy variables can be 
employed to advantage. This subject will be discussed in Section 13.4. 





Remarks: The temporal integral with the temporal test function W(&) first intro- 
duced in (10.2.5) plays the role identical to the process referred to as the discontinuous 
space-time integral [Shakib and Hughes, 1991; Tezduyar, 1997]. Many possible options 
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of this temporal test function can be chosen (Tables 10.2.1 and 10.2.2). Explicit forms of 
integrals (11.4.4) plus the least squares integrals (11.4.9) as applied to the Navier-Stokes 
system of equations are shown in (13.3.19). 


11.5 SOLUTIONS OF NONLINEAR AND TIME-DEPENDENT EQUATIONS 
AND ELEMENT-BY-ELEMENT APPROACH 


As was shown in Section 10.3.2, the global assembly of local stiffness matrices can 
be avoided via the element-by-element (EBE) scheme. In dealing with nonlinear and 
time-dependent equations, however, some modifications are required. We discuss in this 
section the Newton-Raphson methods of solving nonlinear time-dependent equations, 
followed by the generalized minimal residual (GMRES) equation solver and EBE 
scheme. 


11.5.1  NEWTON-RAPHSON METHODS 


Recall that in Section 11.2.1 we held v; constant in v;v; ;, which was meant to be updated 
in each step of calculations. Otherwise, GGM or GPG, methods described in the previous 
sections, must be modified in order to solve nonlinear equations. For example, we may 
write (11.2.6) of the GGM formulation in the form where V; is no longer held constant. 


Eui = Aap gi) + 0At(BapiyVyj Vpi + Кавур?) — Аавур 
+ (1 — n) At (Bagjy Vh; Vi + Kopvgi) — At(Fai + Goi) = 0 (11.5.1) 


with 
Bus = [09,040 (11.5.2) 


This form is based on the assumption that the squares and products of velocity compo- 
nents vary linearly within the time step as in (11.2.6), 


vitigni — (1 — evi vi, + évet vari (1153) 


One of the most efficient approaches to solve nonlinear equations is the Newton- 


Raphson method developed from the Taylor series expansion of the residual of the type 
in (11.5.1). 


n+1,r 





дЕ 
poe z E + ai - Ay t Ima 0 (11.5.4) 
Vg; ` 
pj 


which implies that the residual at a given time station n -- 1 as incremented to the 
r + 1 iteration cycle from the previous cycle r should vanish if (11.5.1) is to be satisfied. 
Retaining only up to and including the first order term in (11.5.4), we obtain 


Wr AVR mE (11.5.5) 


where 


n+1,r+1 _ „n+1,r+1 n+1,r 
Avg; = Үр; — Vp; (11.5.6) 
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Jti 


and is the Jacobian, 





opi j 
n+1,r 
pute Е ð Ezi 
aBij 7 ду ји 
Bj 
or 


























+1,r n+1,r n+1,r n4l,r 
over’ ду ду тз ove 
n+l, __ mi yk n4l,r n4l,r ni ni 
Jagi” = Amny NAF | Banky à ук у у] К - 


n4 n4l, ni yk n4 «m, nl, 
дув Bj ду; дув; 
n+1,r п+1, 
= А,„ӧџвӧу + nAt[ Base, (Syg Ski Vn + Vek БО) T Kondnp5i/] 
= Aij + тА: [ В, ву" + Bagig SiV” + K,g$;;] (11.5.7) 


with 


Ву = | о.о, Фа 40, Варку = | ооо; dQ 


The Newton-Raphson procedure described above may be simplified by revising the 
Jacobian matrix and the right-hand side residual as follows: 
| At 
Ја = Аов®у + 75 (Вар) + Кову) 
with 
Bop = [ Py Pp jVjdQ 
and (11.5.1) being replaced by 
J At At 
EU Ag + z (Bæ + Kap) vg | — АовУ + 75 (Bop + Kop)¥pi 
IN At oF 
= At( Fai F Gai) = Ав Лур? + z (Вав + Kg) Avg; = At (Fai F Gai) 
The Newton-Raphson iterations are performed using (11.5.5) within each time step 
until convergence which requires that ao ~ 0 in (11.5.5) before proceeding to 
the next time step in (11.5.7). 


11.5.2 ELEMENT-BY-ELEMENT SOLUTION SCHEME FOR NONLINEAR TIME 
DEPENDENT FEM EQUATIONS 


The linear and nonlinear simultaneous algebraic equations arising from the entire as- 
sembled global system of FEM formulations may be solved using direct or iterative 
methods. For a very large system, iterative methods are preferable to direct methods. 
Furthermore, it is often necessary to devise special techniques such as the frontal meth- 
ods [Irons, 1970; Hood, 1976] or element-by-element (EBE) solution methods [Fox and 
Stanton, 1968; Irons, 1970]. In these methods, the standard assembly process of local 
stiffness matrices is not necessary. Instead, the product of a matrix by a vector can be ob- 
tained by assembling the product of local element matrices and the corresponding part 
of the vector, thus reducing the cost of computer time and storage. Initial contributions 
of the EBE concept to a large system of equations include Ortiz, Pinsky, and Taylor 
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[1983], Hughes, Frencz, and Hallquist [1987], Nour-Omid [1984], and Nour-Omid and 
Parlett [1985], among others. 

Recall that we discussed the EBE algorithm for the linear equations in Section 10.3. 
For nonlinear stiffness matrices and time dependent problems, the procedure for EBE 
must be modified. These topics are elaborated below. 

If the system of equations is nonlinear, then we may replace the preconditioner Dag 
(see Section 10.3.2) by the Newton-Raphson Jacobian matrix. The global FEM nodal 
error can be written as 


Е, = KgUg — F, (11.5.8) 


Applying the Newton-Raphson scheme as shown in Section 11.5.1, we may rewrite 
(10.3.15) in the form 

Ut! = Ul — Jo (Fe — Fey (11.5.9) 
where the EBE scheme is applied to the stiffness matrix as presented in Section 10.3.2 
and the Jacobian matrix Jog is given by 


| дЕ, 
EFI 





Jag (11.5.10) 
which is considered as the preconditioning matrix. Here, as shown in (10.3.17), we may 
replace J,g in (11.5.9) by the main diagonal of Jag so that 


US SU =i, Ro (11.5.11) 


The solution is obtained similarly as in (10.3.17) except that J(4,) and F, are nonlinear 
and must be updated at each iteration. Note that F, is converted from the EBE-based 
stiffness matrices. 

In order to improve the solution accuracy, we may use the preconditioned conjugate 
gradient (PCG) method or the method known as the Lanczos/ORTHORES solver 
[Jea and Young, 1983]. In this method, begin with a starting value U? and compute 


UR а (ыру +0) +0 а): ено 
with 
DLE 
pal (Paki) r —0,1,... 
(D; Къв Рр) 
1 г = 0 





"+1 __ 741 r pr —1 

= + D'E 1 

^ [:- н rc 
b (Ds Еу )а' 


pr a | Fa ~ Kop Up dns 
e |a (=b Кар +Е 1) + (1 –ађ)Е 3 т=1,2,... 
DL = Ont rz0 (11.5.13) 


where Qgg is the Jacobi preconditioner, 


Qag = dia( Kag) (11.5.14) 
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Thus, the inverse of Qag is the reciprocal of the diagonal of Kag which can be partitioned 
for EBE computations. 

The preconditioner may be constructed from the square root of the main diagonal 
of the stiffness matrix. To this end, we write (11.5.11) in the form 


E,-F,-— KgUg (11.5.15) 
with 
1 1 1 
Kap = Way Kyn Wag Ов = Wey U, 





_ E = 1 
PPOR FY = WOLY 


e=1 
wo, - dia( KS) 


For known initial solution vector Uf, compute 


Eg = Fa — Kag Ug (11.5.16) 
Subsequent steps are the same as in (11.5.15). The final solution is obtained as 
-i = 
Ua = Wg Ug = dia( Kap) ° Ug (11.5.17) 


The Lanczos/ORTHOMIN solver [Jea and Young, 1983] may be used. In this scheme, 
the preconditioning processes (11.5.15) through (11.5.16) are used together with the 
following steps: 


Step 1 

E = Fa — Kg U? 

Poe Бо 

0 = Ёо = Е? 

p. (XE) 
(D; Ksg Dg) 


U! = U? + b° P? 
Step 2 

(DLE) 
(D; Kag Dg) 
P= E +p P 
Ë =D +p P 
y (PE) 

(071577) 

EH = E; — b Ka Ph 
DY = D} — b'K ap Pe 


m 


а 


Ug! = U; + b'P% 
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Iterative solutions through the above steps lead to the final converged solution as 
at = 
Ua = Wg Ug = dia( Kag) ° Ug (11.5.18) 


For time-dependent problems, we may consider the main diagonal of the mass matrix 
as the preconditioner. For example, the matrix equation 


(Mag + ӨЛ Къв) = [Мав + (1 — 0)At Kap]Ug + At Fa (11.5.19) 
can be written as 
1 Ija E Ay — 
(Seg + OAL May? Kyy My )Ug = [ag — (1 — AM? Ky Mig |Ug + AtFa 


(11.5.20) 


= 1 = 21 
where U, — Мв and F, — Mg Fg. Note that the eigenvalues of (11.5.22) are the 
same as those of (11.5.20) such that 





=f E zd 
[Sup + OAL May Kgl = | Mar? (54 +0At M2 Krs Msn) Mg (11.5.21) 
Rewriting (11.5.15) in the form 
Е, = А08 — Вв – АҒ, (11.5.22) 


itis now possible to apply steps 1 and 2 of the steady-state case with initial and boundary 
conditions applied to (11.5.22). 


11.5.3 GENERALIZED MINIMAL RESIDUAL ALGORITHM 


The conjugate gradient method discussed in Section 10.3.1 is accurate and efficient 
for linear symmetric matrix equations. However, for problems in CFD where nonsym- 
metric nonlinear, indefinite matrices are involved, the Generalized Minimal Residual 
(GMRES) algorithm has been proved to be efficient [Saad and Schultz, 1986; Saad, 
1996]. This method is based on the property of minimizing the norm of the residual 
vector over a Krylov space. The Krylov space is a general concept based on the simple 
observation that in any sequence of iterates there will be a smallest set of consecutive 
iterates which are linearly dependent, and that the coefficients of a vanishing combina- 
tion are the coefficients of a divisor to the characteristic polynomial. See Householder 
[1964] for a detailed discussion of the Krylov space. 

For the purpose of our discussion, let us consider the global form of the finite element 
equations in the form, 


K.pUp = Fa (11.5.23) 


in which preconditioning through the EBE scheme is to be implemented as in Sec- 
tion 11.5.2. 

One of the most effective iteration methods for solving large sparse asymmetric lin- 
ear and nonlinear systems of equations is a combination of the CGM with preconditions 
in minimizing the norm of residual vector over a Krylov space 


KY = span[Up, KUp, K°Up..., K°~ Up] (11.5.24) 
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This algorithm is a generalization of the MINRES [Paige and Saunders, 1975] for solving 
nonsymmetric linear systems and Arnoldi process [Arnoldi, 1951] which is an analogue 
of the Lanczos algorithm for nonsymmetric matrices [Lanczos, 1950]. In the GMRES 
scheme, we determine a + Ор where Us is the initial guess and Ug is a member of 
the Krylov space K of dimension r such that the Lz norm error 


ПЕ. = || Fa — Kap (U® + Up) | (11.5.25) 


is minimized. Here, we use a smaller value for r and restarting the algorithm after every 
r step; thereby, the amount of storage required can be minimized. 

The step-by-step GMRES scheme is as follows: 

First, let us define: 


Ef? = total error vector 


BÉ — error coefficient vector 


| EY || = normed error 
EY = adjusted error 
| Ё? || = normed adjusted error 


а? = normed error coefficient 


уб ) — minimizer error vector 


(1) Choose p^ and compute 


т 


HO = Fa- KUP = Fa- FO, Fac JF AQ. 


ez 
"РО (е) ( 0)(е) 
POO = KU 
E” = Е f| E? | (Gram-Schmidt orthogonalization) 
(2) Iterate for i 2 1,2,...r 

a) = БФ) = Ke EP EP, j=1,2,...,i 
EQ — Ka Eg — ) a ED) 

j=l 
EDI 


(3) Approximate solution: 
Let us consider a matrix consisting of the columns of residuals in the form 


EP Е? mE EO 


BY) = (11.5.26) 


Ба Ey” se Ey 
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Then, it can be shown that 


(тг) __ pur) pim lur) 
Kag Bee = Ва He 








(11.5.27) 
where He is the upper Hessenberg matrix of the form 
QU ou oy ghd 
JEP] 402. . ah) 
HYP =| o |ЕО| .. абз (11.5.28) 
о о e £e 
Here, the idea is to find a vector y; which will minimize the residual error as 
follows: 
min| Бе — Ka (Ug + Ep) || = min|| ED — Kop Bye” ve| 
= | BOPP (en — Hye’? ye) | 
= |e. — HY y zo (11.5.29) 
with 
2, — [| EP ||, 0,...0]* (11.5.30) 
= Hle 
MET a (11.5.31) 


The minimization process above does not provide the approximate solution explic- 
itly at each step. Thus, it is difficult to determine when to stop. This may be simplified 
using the so-called O-R algorithm as suggested by Saad and Schultz [1986]. In this 
approach, we utilize the Givens-Householder rotation matrix, Ry», such that 

Hug RH (11.5.32) 


where 


Кы = Б, В... „Е. 
1 


Ron = | (11.5.33) 


1 


with c? +s? = 1 and the size of the matrix being (m+ 1) x (m x 1) for m steps of the 
GMRES iterations. The scalars c, and s, of the rth rotation R,, being orthogonal, 
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are defined as 


Hy, H, 
быз Te emu e (11.5.34) 
(Hey + Н, (Ној + Нел) 


For example, let us assume r steps of the GMRES iterations so that (11.5.28) is written 
as 


Jex — HEE" Yel = [Ree (Ea — T£ ve)| = ја, — Tz vel (11.535) 
leading to the minimization, 
ті |2, – Н у = || (11.5.36) 


and yz satisfies 


Ha + +) Aya Mp yı € 
0 : . : . 
0 0 | : =| (11.5.37) 
0 0 0 Нилу Ay Az Fel Ep 
0 00 0 Н. || у ТА 


in which the back substitution provides the inverse required in (11.5.31). 
To obtain the Hessenberg matrix in (11.5.37), we proceed as follows. If m — 5, 
then we have 


hy hi; his hia his 
ha hn Роз од 25 
a h32 h33 h34 h3s 


H; = 11.5.38 
5 Jus Jus. Je VL) 
hsa hss 
hes 
ћу qh) 
hy |Е | 
0 0 
(1) — = 
n=] >) f=] © (11.5.39) 
0 0 
0 0 


1/2 
rı = (hii + ha) 2 O ashur, я = ут 


The first column of H; becomes 


- 
_ 


no =, Rh = g” = RmRm-1 fem gi 


ч со T O G 


Similarly, 


20 = REO, — g -R.R,4. Rye 
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This process leads to the tridiagonalized form, 
(5) 76) 76) 76) 706) 
hy hy hy hg hg 
(5 76) 76) 16 
ћу "о hS; ny 
5 (5) „(б 
пб ns ny 


но = 1: (11.5.40) 
hg hg 
(5) 
hss 
0 


which is then inserted in (11.5.37) to determine y;, required in (11.5.31). 
(4) Calculate the error residuals TO, 
ЕС) = Es =y 


(5) The converged solution is obtained as 
О, = 02 + КО) 
Example 11.5.1 


Solve the following equations with an unsymmetric stiffness matrix using the GMRES 
algorithm. Compare with the exact solution: U; = 1, U2 = 2, U3 = 3. 


3 2 —2)/U, 1 
—4 -1 1 U | = | -3 
5 —2 —1 (А —2 
Solution: 


Note that the EBE process is omitted here for simplicity. (The global matrix equation 
is used instead of the EBE column vector.) The EBE process must be used for a large 
system of equations. See Section 11.5.4 for EBE implementations. 


3 
1. Choose UM — |2| (This is a deliberate choice to be much different from the 
1 


exact solution.) 
2. Compute 


EO = F, — Kg g =| 10 | | £]| = V344 = 18.5472 
2 





5 EO —0.5392 
= Qu .5392 
|E |] | -0.6470 
3. Iterate fori = 1,2,...,r 
(а) і = 1: 
0.7543 
Ra) _ XO _ ;. 
Ey = Kag Eg = 0.9705 For j =1,...,7: 


—3.1272 
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aD = ROB = 2.1395 


1.9084 
EO = ЁО — q0- E? — | —0.1831 
—1.7429 


|50 = 2.5910 





-(1) 0.7366 
Е EY 
es =a, = | 70.0707 
| Ба || | —0.6727 
(b) i 22: 
; 3.4137 
EO) = KE, = | —3.5482 
4.4968 
For J =1,2Do 
j = 1: 


aD = EDEP = —6.6630 





—0.1788 
ÈO = ÈD —aCDE® =| 0.0442 
0.1858 
J = 2: 
a2) — FAYE = —0.2598 
0.0126 
ЁО – ЁО —. 409 EO — | 0.0259 
0.0111 
| Ё© || = 0.0308 
| 0.4084 
— EY 
E Gy, = | 0.8392 
|А | [0.3590 
(с) і = 3: 
; 2.1856 
EO = Kg EY = | –2.1138 
0.0045 
For j =1,...3 Do 
j =f; 
aD — EG EDD — —2.3209 
0.9342 
EO — EO — a. EC) —. | 0.8624 


—1.4972 
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ј = 2: 
262 – БОБО – 17561 
—0.3593 
EO — EO — 4G» EO = | —0.7383 
—0.3159 
ј = 3: 
аб) = ЁОЛ) = —0.8798 
0 
Е® = БО – аар x |0 
0 
| Z| =0 
Ho. Eo 
"oque 
4. Construct Hessenberg matrix 
aD aC) 220 ay as 
EY aD a [| [IE 
EQ) 
о ДЕО] а |] | 9 
о о |ЕЛ 
2.1395 —6.6630 —2.3210] fy 18.5472 
2.5910 —0.2508 1.7561 | |у? | = 0 
0 0.0308 —0.8798 | [у9) 0 


5. Apply Givens rotation to reduce matrix for tridiagonalization. 
(a) First rotation: 


h; hia: 
mE 6 cn PLI 2 2 
ejm Ne 3 = hi; thaj 

j 


rj 
c MP NN o Pam 
(авг) (| ЕР) (a2) (| E! * 
а а ио 
[| 4e» 462 ||^ с s 0) [|| 
= cC | £2 | a83) № | = "i : : 0 
jen | ^ ' 
т 3602 4.4429 0.1237] Гу 11.8097 
49723 2.9079 | |» | – | 14.3014 
0.0308 —0.8798 | | ys 0 


(b) Second rotation: 
0 O] [3.3602 —4.4429 —0.1237 | [ у 
0 4.9723 2.9079 | | у 
0 0.0308 —0.8798 | | уз 
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1 0 0 11.8097 
=10 c s —14.3014 
0 —s c 0 


c = 0.9999 s2 = 0.0062 


3.3602 —4.4429 —0.1237 yı 11.8097 
0 4.9724 2.9024 y | = | —14.3012 
0 0 —0.8798 | | уз 0.0886 


y —0.2157 
уд | = | —2.8185 
уб) —0.0988 


6. Compute residual 


TO p) pO 

E, Ej E yi EO 
Ey Е? ЋО || у | = | КО 
=) <Q) = (r) 
EO о тој!» Е 


г) 
Е —0.5392 0.7366 0.4084 | [—0.2157 —2 
EP = | 0.5392 —0.0707 0.8392 | | —2.8185 | = | 0 


Е? —0.6470 |—0.6727 0.3590 | | —0.0987 2 
7. Update Ug 

ug (u| JÆ] p 

6 | = | 000 | + | КО | = |2 

U3 Uo EO 3 


Note that the exact solution has been obtained. 


11.5.4 COMBINED GPG-EBE-GMRES PROCESS 


We consider the solution by generalized Petrov-Galerkin (GPG) method using EBE- 
GMRES solver. The global GPG equation (11.4.5) may be written in a local form. 


[Аў, + nar (BO, + C8, 0) unn 
= | Asin — (1 – Ar (BE + Chu + Ki) |o + А (Ед + GG") (1541) 
or 


Bu ео (115.42) 


For illustration, let us consider the global and local configurations as given in Figure 
11.5.4.1. 
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3 В а 12 
е= 2 e=4 e=6 ee 3 2 "T 5 
2 11 z 5 
е=1 5| е=38| е=5 2 1 4 
1 10 
4 7 
(а) (b) (c) 


Figure 11.5.4.1 Global and local configurations. (a) Global system. (b) Local. (c) Global. 


Using the four-node isoparametric element on the left-hand side of (11.5.42) for 
e — 1, we have 


peto — RY, QD (11.5.43) 
or 

DOTT [MP o RP oo RP о жр отте 

рі) 0 RP o RD o RD oF RD || 

Dj; к) 0 RR 0 Ко 0 RP 0 || 

Dy} _|0 кр о ко о R$ 0 RQ ve 

p C o mp o Doo g olhe 

pe} [o m? o g&o кю о кы 

po RU o m? o m o m? o | 

p 0 o E) o 0 OY LY 


with the local element node numbers being replaced by the global node numbers for 
global assembly. 
The assembled column vector D,; takes the form 


E E 
Du = Ú РОДУ) = U Raw AQ, (11.5.44) 
е= е= 


This operation is identical to the summing process, as shown in Table 11.5.1. 
with 


(1) (1) 00) (1) || (1) (1) _ (1) (1) О) 
Dir = Rg vy + Rig var + Ris vsi + Ry va 
(1) (1) | (1) (1) О) (1) _ (1) (1) |) 
Рр = Кү ур + Rig ур + Ris vs; t Ri; vy, 
etc. 
For illustration let us consider the geometry given in Figure 11.5.4.1c. It represents 


189 x 2 = 378 equations given by the column vector Dai, which is assembled from 8 x 8 
local stiffness matrices multiplied by the 8 x 1 local variable unknown column vectors. 
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Table 11.5.1 Global Summing Procedure 


Node D,; (sum) 





1 









































We follow the procedure similar to the one given in Example 11.5.1 except that we 
use the EBE process here. Thus, instead of global matrix Kyg (378 x 378) we now have 
a column vector D,;(378 x 1). 


1. Specify initial and boundary conditions on all boundary nodes and assume values 
for all interior nodes wv = 0, for example) 


| n 
2. Compute the error coefficient vector ЕР 


EY = Ош = Di 
with Qui = UE; ОХ) А) and Dai as determined from (11.5.44). 
go. Ew 





(Gram-Schmidt process) 


ai T 
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3. Iterate fori 2 1,2,3,...r,sayr —4 
For this example slate the adjusted error vector EO, the normed error 


coefficient aU, and a new error coefficient vector E. 
(a) i2 1: 

«0. 5 gonAO — E RO о дио 

Es — Y EN; А ма = на: Кум Ем А ма 





poet 
аб) = Бове) 
EQ = ЁО — a0 DEG 
;0 Ё) 
“ЕШ 


(b) i = 2: (Calculate, similarly, new adjusted error vector, normed error coeffi- 
cients, and error coefficient vector.) 


42) __БЕ (90) Ee) KOA) 
£s = Y E AÑ= U Ryu emi AT. 


pel: 
пад = ВТ) 
ЕО = ЕО) _ аът 
j 22: 
бз = AOE 
EO рО 2Q102rgO 
o. ER 
"o MEN 


(c) 1i 23, 5 


ЕЎ – B о ко АФ = 2 Ü RO E ge AQ 
e— 
jt 
аз = ТО 
Eo 2 P= a6 DE E. 
ј==2: 
82) — ро) РО 


FO — ЕЎ E a EO 


a6?) = Eg 


ЕЎ Z Eo - aO» E 
o IQ 
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(d) i = 4: Again similarly, 
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= Е Е = 
BO = Ü BROAN, = nga. 
= е= 
је 
a) = = БЕО EO 
ЕФ = Е0 - a6 EDD 
је 
qt? = = Ё® Е 
BD = ED a4 ED 
ј== 
att) = BORO 
E) = 89 анат) 
j=4: 
at) = = Ё® TO 
Бе) = E ae ES ~ 0 
H9 E ~ 
"o MEM 
4. Construct Hessenberg matrix to calculate the minimizer vector y, (r — 4 in this 
case) 
(1,1) (2,1) (3,1) (4,1) 0 
ш а а а у | ЕС | 
| | a 2) 432) а 52) yo} 0 
EO | аб: 3) aq 4» ys E 0 
ГЁ at | Lys 0 


where || E\ || = 0 is assumed. 

5. Apply Givens rotations to reduce Hessenberg matrix to an upper triangular 
form in order to find the minimizer error vector y, as shown in step 5 of Example 
11.5.1 

6. Compute residuals (for the case of Figure 11.6.3.1a) 


E Бо E E Е? 
É 1) z? E: E B ) 
yı 
У; | _ 
Уз 
У4 
0) 0) nO um (r) 
Езтв E378 Exe E378 Езтв 


(378 х 4) (4х1) (378 х 1) 
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7. Update Ug; 
a p © Eo 
i i (0 go 
= + 
( 0) (r) 
V378 V378 E378 


: ~ | n6 
If the adjusted error vector EO and the error coefficient vector Е? are not 
approximately zero, then further iterations will be required. 


11.5.5 PRECONDITIONING FOR EBE-GMRES 


Although Krylov subspace methods such as the GMRES method are well founded 
theoretically, they are likely to suffer from slow convergence for fluid dynamics ap- 
plications, especially in the problems involving high Mach numbers and high Reynolds 
numbers. Preconditioning is a key ingredient in the success of Krylov subspace methods 
in these applications. In creating a preconditioner for the EBE equations, the first step 
is to normalize each element matrix using a scaling transformation that can be viewed 
as an initial level of preconditioning, often called “pre-preconditioning” [Saad, 1996; 
Shakib et al. 1991]. Typically, a diagonal, or a block diagonal, scaling is first applied to 
the element matrices to obtain scaled element matrices. 


Step 1: Pre-preconditioning 
Consider the local finite element equations given by 


Rohe SO" (11.545) 


The left-hand side may be written as 


C eq. AUD (11.5.46) 
The EBE process provides 
cH = U cO AD (11.5.47) 
with 
ort! = -U QU AO (11.5.48) 


Construct the diagonal scaling matrix Dg, in the form 


Борз = -U Rove Spm A iy 
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Note that since the off-diagonal terms of D,g,, are zero, D,g,, can be stored as a 
vector. 

Performing the preconditioning operations on the unassembled element equations 
requires three steps: 


(1) Gather, or localize, the components of the global diagonal vector into local 
element vectors. Let Do, . denote the local diagonal matrix for element (e). 

(2) Perform the preconditioning operations on the element level. Equation (11.5.48) 
is transformed into 


Ru, ^U, — QN. (11.5.49) 
where 

a sln (е) х1 

P = (09) | ан Ds ip) ? 

aD, = (DR HAU 

i 

reor o 

with 


( 5 ) 
С = Кемо МА 
3) Scatter, or globalize, the components of the local element vectors into the global 
5 p 5 
vectors as follows: 


E E 
-UQ o9 -(JOQ AQ (11.550) 


е=1 е=1 


Step 2: Main preconditioning by upper and lower triangular matrices 

The second step in defining an EBE preconditioner is to regularize the transformed 
element matrices from step 1. Using Winget regularization, the diagonal of each co- 
efficient matrix is forced to be the identity matrix. In other words, the regularized 
matrix is defined as 


Rios = R = diag( ey, ) + Гум» (11.5.51) 


Finally, the factorization must be chosen for the preconditioning matrix. We choose 
the LU factorization for the regularized matrix RO os to produce the preconditioning 


matrix GO. of the form 
G E ну ин (11.5.52) 


where 109 мапа U Па are obtained by factoring the regularized matrix RS. into a 


unit lower and an upper triangular matrix. In other words, 
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io Xe 3X dk OU Oe Un se Zug 
In 1 G O ss © -U The. Dy 22 Ty 
Go| I» 1 0 0 O Ug Ua e Uy 
Lu Lap 0 0 0 0 ta 
: un Sa hae Jo 4j : : : 0 
Lm Ly) c e e d 0 0 200 0 Џим 


where the indices rt and ts are omitted for simplicity. 


Notice that in practice, „апа U [o can be stored together. 
We premultiply the left-hand and right-hand sides of (11.5.49) by the inverse of the 
preconditioned local element matrices as follows: 


1 
GS RO SUAUS —G s (11.5.53) 


However, in practice we do not actually calculate the inverse of the preconditioning 
matrix. Instead, consider writing the right-hand side of (11.5.53) as 


A 1 
ду = пума му О. ог ми мр, О = О (115.54) 


Consider rewriting (11.5.54) as 
10.20 = 00 (11.5.55) 


r 


where Zo = Uu Qo . Since n. is lower triangular, Equation (11.5.55) can be 
solved for Zir using forward reduction. Then, the equation UD MO = ZO can be 


solved for Qo мо Which is the right-hand side of (11.5.53), by back substitution. A similar 
operation is performed to evaluate the left-hand side of (11.5.53). The element values 
are then mapped to the global column vector as shown below. 


E 
Cet = Gor Rois SU Си = Оек ах. 
1 A 
ду = Суб ди = Ü ду Ат, 
The pre-conditioned GMRES process begins with 
Бу = Ор = Си 
and 
E. Ey 


Step 2 of the GMRES procedure described in Section 11.5.3 is rewritten as follows: 
GMRES iteration: For i = J 2,3,„...,г Do 








TEH y =) (еј “! RO то (е) 
Бе = aari Кув Egs = Оа Mpts E ps Ô Na 


The rest follows identically as in step 2 through step 6. 
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11.6 EXAMPLE PROBLEMS 
11.6.1 NONLINEAR WAVE EQUATION (CONVECTION EQUATION) 


Consider the first order nonlinear wave equation of the form used in Section 4.7.5. 


д д 
= по O<x<4 
ot Ox 


u(x,0) 21 O0O<x<2 
u(x,0) 20 2xxx4 


Required: Solve with GPG using the numerical diffusion given by (11.3.32). 
Solution: The GPG formulation begins with 


ди ди ди 
Í wol f oae tua )art f warata Ја = 
with 
(e) 
(e) Фу 
Wy = tu— 
N = ти 5s 


where 7 is the numerical diffusion factor (intrinsic time scale), 
_ Сп 
_ Си 

with C being the CFL number, 


1 
С=а = coth H — — 
а = со Н 


which is characterized by the numerical diffusion as shown in Figure 11.3.2 defining the 
accuracy and stability for the solution of the nonlinear convection equation. 

As a result, it is seen that dispersion or dissipation errors decrease with mesh refine- 
ments, as shown in Figure 11.6.1. Accuracies deteriorate significantly with inadequate 
numerical diffusivity constants outside the stability and accuracy criteria. 


11.6.2 PURE CONVECTION IN TWO DIMENSIONS 


The two-dimensional pure convection equation for a concentration cone placed in a 
rotating velocity field, as shown in Figure 11.6.2a is given by 


muy ди 0 
ot OX; 
where 


Ai — (acos0,asin0) witha =1/2 
Initial Data: 

1 1 

2 (1 + совАрт) p< 1 


ио = 
0 otherwise 
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e=urdt/dx, 7=0, dt/dx=0.5 e=urdt/dx, 7=0, dt/dx=0.5 
25 1=0.0 
o t=0.5 
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> t=1.0 
= t=1.5 
a t=2.0 
0 1 2 3 4 0 1 2 3 4 
X x 
(a) GPG (80 elements) (b) GPG (150 elements) 
c-u*dt/dx, 5-0, dt/dx-0.5 e=urdt/dx, 7=0, dt/dx=0.5 
1.5 СТ ' i 
1.0 m 
t-0.5 5 
0.5rt-1.0 ~ 
t=1.5 = 
t=2.0 т 
0.0 
-0.5 
0 1 2 3 4 0 1 2 3 4 
x x 
(c) GPG (200 elements) (d) GPG (400 elements) 


Figure 11.6.1 GPG solutions for nonlinear convection shock wave propagation (lumped mass matrix). 


where 
р> = (х – 0)? + (y+ 0.5) 


Required: Solve using the GTG and GPG methods with lumped and consistent mass 
matrices. Carry out until 1 revolution is reached. 


Solution: For the computation, a 32 x 32 grid mesh in a 2.0 x 2.0 domain is chosen, 
and initial cosine hill with unit magnitude is centered at (0.0, —0.5) whose base radius 
spans eight elements in Figure 11.6.2b. Use a constant time step, At = 277/400. The 
total number of nodes is 1089, and all boundary conditions are Dirichlet type, u = 0, a 
complete rotation is accomplished in 400 time steps. The Courant number at the peak 
of the cone is approximately 1/4. 

For the GTG method with the lumped mass, the solution with one iteration 
(Figure 11.6.2c) has wiggles and reduced cone height more than those with three itera- 
tions (Figure 11.6.2d); an improved solution is obtained for the case of consistent mass 
(Figure 11.6.2e) for t = 7/4 as compared with that for lumped mass. The results of the 
GPG method at t = 7/4 are shown in (Figure 11.6.2f) (1), (2), (3), and (4) corresponding 
to the numerical diffusivity of a — 107^, 1077, 1, and 107, respectively. In Figure 11.6.2g, 


‘Odd ‘sseul juajsisuog (8) c) [£o 'sseur pedum (J) T5 'sseur juojsisuo;) (9) ‘suor}e19}1 99.14} 'sseur 
pedum (p) uorezojr ouo 'sseur pedum (2):Q — 1°с`0— = 4 0 = х је ПЦ ошвоо penru puq (q) ?uoo Survjod A1jouroor) (€) qr] oursoo им oeuoo gunejow — z'9'LL aJnfi4 
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(1) and (2), the GPG methods show oscillatory behavior at a — 107^ and 107, which 
disappears at x — 1 and 10? in Figure 11.6.2g, (3) and (4). Although the GPG methods 
provide numerical diffusion in the direction of the flow for stability, the methods may 
be restricted within the low Reynolds numbers unlike the GTG methods. 


11.6.3 SOLUTION OF 2-D BURGERS' EQUATION 


The purpose of this section is to show the effectiveness of GPG for the solution of the 
Burgers' equations with convection terms and its solution convergence as a function 
of the grid refinements. We use the geometry as shown in Figure 11.6.3.1, the same 
geometry as in Section 10.4.2. 


Given: 'The Burgers' equations with the nonlinear convection terms are given by 








ди n ди + ди 3u " д2и $0 
u = 
at ax ду \дх2 дуг 
av " ду n 9?v à 9?v f,-0 
и v == 
дї дх ду əx? ay? " 
with 
1 х? + 2ху 
Se Oy у = 
f (O48 + 3х?у* — 2>у 
1 У“ + 2ху 3.5 
=——_ + == 4 3 —2 
fy (+0) (142) + Зух vx 
Exact Solution: 
1 ПЕ 
u=—+x 
pp ee 
1 od 
= — +x 
PE 


Required: Solve the Burgers' equations using GPG for the coarse, intermediate, 
and fine meshes as shown in Figure 11.6.3.1. Neumann boundary conditions are to be 
specified at nodes marked by N and all other boundary nodes are Dirichlet. They are 
computed by the exact solution as given above. Use bilinear isoparametric elements 
with v — 1, At — 107^, and «— 1/2. Begin with the initial conditions u — 0 and v — 0 
specified everywhere. 


Solution: Shown in Figure 11.6.3.2 are the solutions at x — 2and y = 1 forthe coarse, 
intermediate, and fine meshes. It is seen that, although the initial conditions as given 
are u = 0 and v = 0, they quickly rise toward the exact solution. For the coarse grid, 
however, the solution overshoots considerably. The convergence to the exact solution 
is evident for the intermediate grid and significantly for the fine grid. 


11.7 SUMMARY 


The generalized Galerkin methods (GGM) introduced in Chapter 10 have been 
extendedto the Taylor Galerkin methods (TGM) andto the generalized Petrov-Galerkin 
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(c) 
Figure 11.6.3.1 Geometries for Section 11.6.3, N representing Neumann 
boundary conditions, Dirichlet and Neumann boundary conditions are 
prescribed from the exact solution. (a) Coarse grid. (b) Intermediate grid 
(halved from the coarse grid). (c) Fine grid (halved from the intermediate 
grid). 


u— exact 





0 0.5 1.0 1:5 2.0 0 0.5 1.0 1.5 20 





Time Time 
(a) (b) (c) 
Figure 11.6.3.2 Solution of 2-D Burgers’ equations, x = 2, y = 1 (v = 1). (a) Coarse grid. (b) Intermediate 
grid. (c) Fine grid. 
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(GPG) methods in order to cope with convection-dominated flows. It was shown 
that the basic idea of TGM is to provide numerical diffusivity. In GPG, more rigo- 
rous approaches to treat convection-dominated flows are employed through SUPG, 
discontinuity-capturing scheme, and space-time Galerkin/least squares. The significant 
features available in GPG are to explicitly provide numerical diffusion in the direction 
of streamline and toward velocity gradients or acceleration. Furthermore, the concept 
of least squares is applied to reinforce the numerical diffusivity. 

In this chapter, we also examined numerical solution of nonlinear equations using 
the Newton-Raphson methods. The element-by-element methods in which the assem- 
bly of total stiffness matrices is replaced by the element-by-element vector operation 
introduced in Section 10.3.2 are extended to the nonlinear equations. Furthermore, we 
reviewed GMRES which is regarded as the most rigorous equation solver for nonlinear, 
nonsymmetric matrices. 

Major applications in CFD are the solutions of the Navier-Stokes system of equations 
for incompressible and compressible flows. These are the topics to be discussed in the 
next two chapters. 
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CHAPTER TWELVE 





Incompressible Viscous Flows 
via Finite Element Methods 


As noted in Chapter 5, the condition of incompressibility for incompressible flows is 
difficult to satisfy. The consequence of this difficulty results in a checkerboard type 
pressure oscillation which occurs when the primitive variables (pressure and velocity) 
are calculated directly from the governing equations of continuity and momentum. 
Various methods are used to overcome this difficulty. Among them are: mixed methods, 
penalty methods, pressure correction methods, generalized Petrov-Galerkin (GPG) 
methods, operator splitting (fractional) methods, and semi-implicit pressure correction 
methods. Another approach is to use the vortex methods in which stream functions 
and vorticity are calculated, thus avoiding the pressure term. Some of the earlier and 
recent contributions to the finite element analyses of incompressible flows are found in 
[Hughes, Liu, and Brooks, 1979; Carey and Oden, 1986; Zienkiewicz and Taylor, 1991; 
Gunzburger and Nicholaides, 1993; Gresho and Sani, 1999], among many others. 

Instead of being limited to incompressible flows, we may begin with the conserva- 
tion form of the Navier-Stokes system of equations for compressible flows, in which 
special steps can be devised to obtain solutions near incompressible limits (Mæ = 0) . 
This allows us to use a single formulation to handle both compressible and incompress- 
ible flows. We shall address this subject in Section 13.6. For this reason, treatments of 
incompressible flows in this chapter will be brief. 


12.1 PRIMITIVE VARIABLE METHODS 


12.1.1 MIXED METHODS 


Consider the governing equations of continuity and momentum for incompressible flow 
in the form: 


Continuity 

Vii =0 (12.1.1a) 
Momentum 

pvijVj T Di — Шм р = 0 (12.1.1b) 


Itis well known that the standard Galerkin formulation of the simultaneous system 
of equations for continuity and momentum (12.1.1a,b) becomes ill-conditioned, known 
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as the LBB condition [Ladyszhenskaya, 1969; Babuska, 1973; Brezzi, 1974] as pointed 
out in Section 10.1.4. In order to circumvent the numerical instability, trial functions 
for pressure are chosen one order lower than those for the velocity, defined as shown 
in Figure 10.1.3. We may write the standard Galerkin integrals in nondimensional form 
as follows: 


1 
Ф, уруу + ра — — У у |40 =0 12.1.2 
[ (у gr Pa aeui) ( a) 
f Фау; :а9 = 0 (12.1.2) 
Q 


where the pressure approximation is of one order lower than the velocity approximation 
so that the incompressibility condition may be satisfied as discussed in Section 10.1.4. 
Combining (12.1.2a,b) yields 


Dy ij Сы i j Са 
а АЕ (1213) 
Саву 0 Pg 0 
with 
1 
Dogij = | O, $5 ,v46;; - — Фа Фр кб |49 
о Re 
Сор; = | Da Ôp, jõid, Сов; = | $,6, ;dQ, 
о а 
1 x 
Са = 1 пег 


where the test function Êa for continuity is the same as the pressure trial function. 

As mentioned in Section 10.1.4, if pressure is interpolated as constant (pressure node 
at the center of an element) and velocity as a linear function (velocity defined at corner 
node, Figure 10.1.3a), then such element becomes overconstrained (known as locking 
element). This situation can be alleviated by using linear pressure and quadratic velocity 
approximations (Figure 10.1.3b). In this process of unequal order approximations for 
pressure, we seek to achieve the computational stability. Many other available options 
are discussed below. 


12.1.2. PENALTY METHODS 


As seen in Section 10.1.4, the incompressibility condition can be satisfied by means of 
the penalty function à such that 
p--—Nii (12.1.4a) 
Di—-—MNijji (12.1.4b) 
which is designed to replace the pressure gradient term in (12.1.2a). The reduced 


Gaussian quadrature integration for the penalty term is still required to avoid being 
over-constrained, as discussed in Section 10.1.4. In this way, we obtain the solution of 
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(12.1.2a) without (12.1.2b), but the mass conservation is maintained through the penalty 
constraint. 

Another approach is to combine the penalty formulation with the mixed method of 
(12.1.2a,b). This can be achieved by replacing the continuity equation with the Galerkin 
integral of (12.1.4a), 


f e. (vs + Р до =0 (12.1.5) 
5 А 
This will then revise (12.1.3) in the form 
Dy ij Са i j Са 
Ж: [2 | = (12.1.6) 
Саву Eog Pg 0 
with 


Í 
Exp = | — Oy PgdQ 
аА 


which provides an additional computational stability in comparison with (12.1.3). 


12.1.3 PRESSURE CORRECTION METHODS 


The basic idea of the pressure correction methods is to split the pressure and velocity 
in the form [Patankar and Spalding, 1972] 


р"! = р + р (12.1.72) 
yo zu vi + v (12.1.7b) 


where v* denotes the intermediate step velocity. Using (12.1.7) in (12.1.1b) we obtain, 
for the case of unsteady flow, 


ду | (оу 2 (1, 
(=) + (50) = (ge үү Qu (2) 


which may be split into 








ду 1 
(72) = сл УШТ (РӘ (12.1.8a) 
/ 
(3) - eis (12.1.8b) 


where the asterisk and prime indicate intermediate and correction values. The solution 
of (12.1.8a) is not expected, in general, to satisfy the conservation of mass. In order to 
rectify this situation, we take a divergence of (12.1.8b) and write 


д 
Ри = ШЕТ (vii) (12.1.9a) 
which may be recast in a difference form 
1 
Pau v) (12.1.9b) 
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п+1 


Here we intend to force v? to vanish for mass conservation so that 


1 
= (ye 12.1.10 
P ii At (Vii ( ) 
Thus, the solution procedure consists of 


(1) Solve (12.1.8a) for v? with initial and boundary conditions and assumed pressure. 

(2) Solve (12.1.10) for pressure corrections, p', with the boundary conditions р' = 0 
on I p and p';n; on ly. 

(3) Determine v; from (12.1.8b). 

(4) Determine 


prt" =p" +p! 


УН у vi 


(5) Repeat steps (1) through (4) until convergence has been achieved. 


The generalized Galerkin formulations may be used for (12.1.8a), (12.1.10), and 
(12.1.8b). Mixed interpolations (between velocity and pressure) are not required. Al- 
though the mass conservation is achieved through the pressure correction methods, the 
convective terms may still contribute to nonconvergence if convection dominates the 
flowfield. Toward this end, the generalized Galerkin formulation can be replaced by 
GPG methods. 


12.1.4. GENERALIZED PETROV-GALERKIN METHODS 


The mixed method may be modified so that both pressure and velocity can be inter- 
polated in a same order. The convection and pressure gradient terms are treated with 
generalized Petrov-Galerkin (GPG), and the pressure is updated using the standard 
pressure Poisson equation. 


Ti ду; 1 
| W(é) || СЕ + Ур аго) + Фау, ЈУ] + Ро јаз | =0 


(12111) 
| Palpi + (Vi,jVj),i]dQ = 0 (12.1.12) 
2 
Integrating (12.1.11) by parts leads to 
At At 
Е =F y (Bog + Cag F Ke) i = [As Е 5 (Po + Сов + Kg) |a 
t At (Fui + Gui) (12.1.13) 
where 
Ва = -/ тукФе,кФв4Орв (12.1.14) 
Q 


with all other quantities being the same as in (11.4.5) except for the Reynolds number. 


12.1 PRIMITIVE VARIABLE METHODS 


The nodal pressure pg will be updated from (12.1.12), which assumes the form 


Eag Pg = Н, + Qa (12.1.15) 


with 

Eag - | Pai g id 
Q 

њ= | Ф. (ў; ууу) а 
Q 

* 

0. = | Фраат 

F 


Note that pressure oscillations are suppressed not only from (12.1.15) but also the 
damping effect built into (12.1.14). 


Remarks: We note that GPG methods can be applied to the incompressible Navier- 
Stokes system of equations in which the special treatment for pressure is no longer 
required. In this case, the conservation form of the Navier-Stokes system of equations 
can be utilized and it is possible to formulate various schemes which can handle both 
compressible and incompressible flows. Furthermore, the conservation variables can 
be transformed into primitive variables in order to accommodate the incompressible 
nature of the flow. In this case, details of derivations of GPG schemes for incompressible 
flows are the same as in the case of compressible flows, which will be presented in 
Section 13.3. 


12.1.5 OPERATOR SPLITTING METHODS 


The pressure correction methods may be solved with fractional steps, often called oper- 
ator splitting methods or fractional step methods [Yanenko, 1971], such that equations 
of hyperbolic, parabolic, and elliptic types are solved separately [Chorin, 1967]. To this 
end, we consider the standard Galerkin finite element equations of momentum and 
continuity in the form 


AopV pi + Еовју Ур Му] — Capi Pp + Каву Урі = Сы = 0 (12.1.16) 
Cog Vgi =0 (12.1.17) 


(1) Hyperbolic Fractional Step Operator for Convective Terms 

Aog Vgi — — Peopjy VpiVyj o Gai (12.1.18) 
where 

Expiy = Вавју + Севуу 


with Cygjy indicating the term constructed from the numerical diffusion test functions. 
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The solution of (12.1.18) is obtained from the GPG formulation, 


At At 
(ле + A Eos јад = Аовур; — > Бару УУ] + At Gai (12.1.19) 


(2) Parabolic Fractional Step Operator for Dissipation Term 


AagVgi — — KajpjVpi (12.1.20) 
| =V; опГр 
Vi jnj = 8i оп Гу 


We solve (12.1.20) with TGM formulation so that 


At dio At 
(ле + A Eo; Jg = Асур | — 5 Kajpi%pi' + At Goi (12.1.21) 


(3) Elliptic Fractional Step Operator for Pressure Term 


vit = gu 
А E = Свір" (12.1.22) 
Сур =0 (12.1.23) 


р = ро опГр 
Dini gi Only 


Here the enforcement of incompressibility is achieved by substituting the first term 
on the right-hand side of (12.1.22) by (12.1.23). 


i 
Dagi pg = – = Совуви (12.1.24) 
where 
Dagi = Cay A;a Copi (12.1.25) 


We calculate Р. from (12.1.25) and determine the final velocity from (12.1.22), 


var m VE E ALAT Cai pg (12.1.26) 


ai 


Note that the fractional step methods are similar to the pressure correction methods, 
although there are two distinctly different aspects: 


(1) The solution involved in (12.1.8a) is split into two steps: hyperbolic step and 
parabolic step. 

(2) The processes (12.1.8b) and (12.1.10) of pressure correction methods are com- 
bined into an elliptic step of the fractional step methods. The pressure Poisson 
equation is not used here. 


It should be noted that (12.1.22) may be differentiated spatially to obtain the pressure 
Poisson equation as in the pressure correction method, expediting convergence to a 
certain extent. 


12.1 PRIMITIVE VARIABLE METHODS 


12.1.6 SEMI-IMPLICIT PRESSURE CORRECTION 


In this scheme, the GPG method is used for convection dominated flows, but we resort 
to the pressure correction method to maintain conservation of mass and to suppress 
pressure oscillations. 

With the continuity equation written in the form 


1 др 


2 ap i); —0 12.1.27 
2 oy (РУ). ( ) 


we obtain the finite element equations as follows: 


Continuity 

Dg Pp + CapiVgi = 9 (12.1.28) 
Momentum 

Ap Vgi + (Bagjj + Kajpj) Vpi + Capi Pp = 0 (12.1.29) 


where B,g;; contains the GPG terms. 
Denote the following: 





Apa = pit — Pa (12.1.30) 
Луп, = ул}! — ул, = ду — ay?) (12.1.31) 
апа 
р=(1– др" + бр" 
= д(р""! – р") + р" (12.1.32) 
= 6(Ap") + p” 
v; = (1 — 0)v? + 0v7! 
= о(дуг – ду") 4. v? (12.1.33) 
= e (Av?) * v 


Substituting (12.1.32) into (12.1.29) and taking a temporal approximation, we obtain 
Avg; = —At[(Bopij + Kajpj) (®AVp: + ур:) + Capi (®ApE + рв)] (12.1.34) 


Combining (12.1.32) into (12.1.34) and separating the resulting equation into two parts 
leads to 


[At0(Bopjz + Kayo) Ave? = А (Вв + Кв) ур, + Сувга] (12.1.35a) 
[Aag + AtO(Bagjj + Кор Ам = At0 Cg; Ар; (12.1.35b) 


Substituting (12.1.32) into (12.1.28) and using (12.1.33) and (12.1.35), we obtain 


(Cayi O53 Gigi) Apd — — Capi At (у + ӨЛҮК?) (12.1.36) 
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where 
1 M? 
Пак = [ 59.2 - [ 59.9. Qag = Aag + AtO(Bogjj + Којвј) 
(12.1.37) 
For incompressible flows, we have Dag = 0. This gives 
At?0?Curyi O73 Capi APE = Capi At (vii: + 0 Avg) (12.1.38) 


The von Neumann analysis shows that, for stable solutions, At must be limited by 


h [1 1 
At < Win Pe = (12.1.39) 


Upon solution of the pressure equation (12.1.38), we return to (12.1.34) for the corrected 
velocity components. 
A simplified version of the previous approach arises in the absence of viscosity terms: 


1 др 
— + у = 12.1.40 
а? дї TUN ( ) 
OV; 
= = 12.1.41 
at + Di ( ) 
Rewriting (12.1.40) and (12.1.41) yields 
1 
— Ap" + At(v? + 0Av; – өлү?) = 0 (12.1.42) 
a | 
Avi + @AtAp" = 0 
i Р = (12.1.43) 
Substituting (12.1.43) into (12.1.42), we obtain 
1 
= Ар" + At (v + оду; о) – (0At Ap"; 2 0 (12.1.44) 
With the finite element approximation, 
у; = PaVai, p= Фара 
we have 
п(1 
(Dag — At?0? Exigi) ADE = —Gopi At (Avi; - 8AVgO) (12.1.45) 


The pressure correction as obtained from (12.1.45) can be used to solve (12.1.44) in 
which the viscosity term is now restored. 


12.2 VORTEX METHODS 


Recall that the vortex methods as examined in Section 5.4 utilize the vortex transport 
equation in which the terms with pressure gradients vanish upon satisfaction of the 
conservation of mass. Thus, the pressure oscillation is not expected to occur in the 
solution of the vortex transport equation. 


12.2 VORTEX METHODS 


In many engineering problems, it is not feasible to make two-dimensional simpli- 
fications because the flowfield is physically three-dimensional, such as in high-speed 
rotational flows and high-Reynolds number turbulent flows. Thus, we begin with three- 
dimensional formulations and demonstrate that the two-dimensional analysis can be 
derived easily as a simplification of the three-dimensional process if permitted by the 
special physical situations. 


12.2.1 THREE-DIMENSIONAL ANALYSIS 


Three-Dimensional Vorticity Transport Equations 
The system of three-dimensional vorticity transport equation takes the form 


до 


a + (У: У) о – (о: У)у = у“ го» (12.2.1) 
with 

o=Vxv (12.2.2) 

V?p - pV - [(v- V) v] (12.2.3) 


The above system provides seven unknowns (o, v, p) and seven equations in three 
dimensions. We may use GGM , TGM, or GPG to solve the system of equations (12.2.1— 
12.2.3). 


Three-Dimensional Biharmonic Equation with Stream Function 
It is also possible to write (12.2.1) in terms of the stream function vector W as defined 
in (5.4.15), 





д 

5 O09 T(Vx V. V)V^v — (Ур. УУ x V) Zvv*w (122. Аа) 
Or 

д 

ay an) E Erjk Vk, j Vi mmr — Eisk Yr, jj Vksr = VWi, jjkk (12.2.4b) 
with 


o = V(V.w)— Vy 2 -V^y 
To obtain the TGM equation for (12.2.4b), we proceed as follows: 
E 9 
/ ive f e (5,00) + Er jk Vk, у №: тт ES Є зк jj Vk sr — vi. pad =0 
(12.2.5) 


Integrate (12.2.5) twice to obtain 


дҸв; 
Абу" — Bogyk Vp Wi d- Cogyimk pm ук + Кова) Чај = – Са (12.2.6) 
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with 
Ag = Í Фа Фр к 40 
Вевук = [ EnjkPa Pp, j Py mmn dQ 
Саут = Í £i Dag, jj Py,sm dQ 
Kp = Í Va kk Pp,mm dQ 
Gu = [ vé V, jn dT — [ vÀ, V, jj dT 


Here, there are nine variables (WV, V», V3, V », VU, 5, V5 4, V5 5, Чл 1, and V3) to be 
specified and calculated at each of the eight nodes of the 3-D cubic isoparametric 
element. To this end, we require thirty-two constants to be determined with four of 
them (WV, V; , V; », V; 3) at each of the eight nodes as follows (Figure 12.2.1): 


1,£, m C, £n, EG, m5, Ent, E^, m, 6°, Em, EL, nE, nt, CE, En, EnG, En E, Eng’, Е3, 
m. C, E EC mE m CL CE Cn EC, En C, EnC? 


The TGM Newton-Raphson formulation of (12.2.6) takes the form 


(r) (n+1)(r+1) +) 
1 AUD ша И (12.2.7) 





7. 


Figure 12.21 Hexahedral element for 3-D vortex transport 
analysis. 
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where 
At 


(nt1)(r) _ Lap UD 
Rai = Адада + 2 


1 1. 1 1 
(Ве Wl — сыш Эр) 


1 At 
= Кардуу ) — AX VS) + = (Вир ШҮ? – Серу и Мур 





2 
- Т) - ABS (122.8) 
(n+1)(r) 
e) | 9Ry At 
Тор} — Qy 00 = Agog i; + -у Bop Mri + БВевук® үк — 2Copyi jk yk = Kyi; ) 
Bj 
(12.2.9) 


First of all, the local element interpolation functions must be polynomials of at 
least third degree which will allow the stream function to be linear. The total number 
of element unknowns are thirty-two with four at each node (Figure 12.2.1). Explicit 
interpolation functions have been described in Elshabka and Chung [1999]. 

Typical Neumann and Dirichlet boundary conditions associated with the 3-D stream 
function vector components are shown in Figure 12.2.2. The Newton-Raphson solution 
of (12.2.7) is expected to be free of numerical oscillations because of the Jacobian matrix 
which is well-conditioned. 

Computations of (12.2.7) based on the definition of the three-dimensional stream 
function vector components as given in (5.4.15) have been carried out in Elshabka 
[1995]. Some of the highlights are given in Section 12.3. 


The Curl of Three-Dimensional Vorticity Transport Equations 

The vorticity transport equations (12.2.1) are derived by taking a curl of the momen- 
tum equations. In this process, the pressure gradient terms of the momentum equations 
are eliminated, resulting in computationally more stable formulations. However, both 
vorticity and velocity are coupled together in the vorticity transport equations. The 
vorticity transport equations are written in a modified form, 


до; 

Jr + EijkSk,j — vO; jj = 0 (12.2.10) 
with 

Si = (vivj)j 

To arrive at a single variable, say velocity alone, we take a curl of (12.2.10) and obtain 

д 

ag Wei) + 8.37 = Op) и уре = 0 (12.2.11) 
Or 

д 

э УЫП +  Gividugi — (rji) agi — vi jii — 0 (12.2.12) 


This will allow calculations of velocity by solving (12.2.12) alone. Other options 
include solving (12.2.10) and (12.2.11) simultaneously with o — V x v. 


417 


418 


INCOMPRESSIBLE VISCOUS FLOWS VIA FINITE ELEMENT METHODS 





y, =0 y, =0 y, =0 
уз =0 y,=0 y, =0 


Figure 12.2.2 — Three-dimensional boundary conditions. 


12.2.2 TWO-DIMENSIONAL ANALYSIS 


The two-dimensional vorticity transport equation is simplified to 


a 
E +(v-V)o= v»V2o (12.2.13a) 
with 
àv ð 
= = _ = (12.2.13b) 
х ду 

àv a 

Yp% (12.2.13c) 
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Here, there are three unknowns (u, v, w) in the system of three equations (12.2.13a,b.c). 
The pressure is then calculated from the Poisson equation. 


дид ду д 
уор e (12.2.14) 
дх ду дх ду 
We may rewrite (12.2.13a) in terms of a scalar stream function, y, 
д 
abad +E: ка јр — Уфу = 0 (122.13) 
The TGM equation for (12.2.15) becomes 
дф 
А + В.вуфвфу — Kagiig = Са (12.2.16) 
where 


Aag =) Dy ji Pp idQ 
Q 

Bagy = [| 59.54, нао 
Q 

Kop = f 9.505,40 
Q 


ж ж 
Сы = || фай шулуаг — | оф, уп јаг 
Г Г 


Here, there are three variables (Y, Y 1, Y 2) which are to be specified and calculated at 
each of the four nodes of the 2-D isoparametric element. To this end, we require twelve 
constants to be determined, with three of them (V, 4 1, У 2) at each of the four nodes: 


1, £, n, £v, £^, тр, E n, E, E, i, En, En 


The 2-D TGM Newton-Raphson formulation of (12.2.16) can be constructed simi- 
larly as in (12.2.7) for the 3-D case with the boundary conditions reduced to the two- 
dimensional geometry from Figure 12.2.2 and Table 12.2.1. 


12.2.3 PHYSICAL INSTABILITY IN TWO-DIMENSIONAL INCOMPRESSIBLE FLOWS 


Unstable motions occur during the transition from laminar to turbulent flows. To exam- 
ine such motions, the so-called Orr-Sommerfeld equation is solved. Here we may begin 
with the 2-D velocity and vorticity as a sum of the mean and fluctuation components, 


у= vt (021,2) (12.2.17a) 
o =0; +o" (i=3) (12.2.17b) 


where (^) and (*) denote mean and fluctuation quantities, respectively. 
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Table 12.2.1 Boundary Conditions (3-D cavity) 
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For two-dimensional flows with v; (i = 1, 2), w; (i = 3), the vorticity transport equa- 
tion takes the form 


ETA еп У] + Вик Ерић — uv - Viger — 2 (аы — 1) =0 
(12.2.18) 
where we have used the following relationship: 
Ф = ЕУ 
O” = EVE = Cie = — 
Denote 
Qin Salyer? = Oye te (12.2.19a) 
В = В + ip (12.2.19b) 


where (P is the circular frequency and B® is the amplification factor, related as 
В= Ке, coc. ic? (12.2.20) 


with k = wave number and c is the velocity of propagation, ( R) and (7) indicating the 
real and imaginary parts, respectively. In view of (12.2.18) and (12.2.19) and neglecting 
higher order terms (£isViijVj, VE jV. and £ikVkijj), we obtain 


—iBq,ii + &iVkij£jrd, t qiijVj — getan =0 (12221) 
We further denote that 

У = U(y) апа № = 0 (12.2.22а) 
апа 


q(x, y) = Qe" (12.2.22b) 


12.3 EXAMPLE PROBLEMS 


Combine (12.2.22) with (12.2.21) to obtain 
- iBQGk) — iB Ox + Ux QGk) - U QUE) + ОО (ік) 
= 21022 + О(10) – 20 22(10)] = 0 (12.2.23) 
Dividing (12.2.23) by ik, we arrive at the Orr-Sommerfeld equation 
«(€ Q- Qz) - QUn - OU + UQ n * zs (Q2 € 0-2 O2) = 0 
(12.2.24) 


or 





£0 PU i (dQ PO ch oh. 
(U (55 eo) О? = cc Cs 2 dy +k 9) -o (12.2.25) 


Since (12.2.25) represents variations only in the lateral direction y, the trial functions 
are constructed in one dimension. The finite element formulations of (12.2.25) can be 
carried out in a standard manner, resulting in the form, 


(Kag = CMap) Qg — 0 (12.2.26) 
with the boundary conditions 

О, =0 and 3Qa/ðy=0 (12.2.27) 
The expression (12.2.26) is a standard eigenvalue problem, 

| Kag — cMagl Qg = 0 (12.2.28) 


Eigenvalues are the phase velocity (c) with real and imaginary parts as defined in 
(16.6.20), 


c®<0 stable (12.2.29a) 
c)=0 neutral stability (12.2.29b) 
c®>0 unstable (12.2.29c) 


Eigenvectors Qg represent fluctuation parts of stream function, which provide fluctua- 
tion parts of velocity v; = ¢;;)*;. The eigenvalue problem involved in a complex number 
may be solved using the so-called OR algorithm [Wilkinson, 1965]. 


12.3 EXAMPLE PROBLEMS 


Three-Dimensional Vorticity Transport Equations 

A convenient benchmark problem is the lid-driven cubic cavity flow as shown in 
Figure 12.3.1. The corresponding boundary conditions are shown in Table 12.2.1. 

In Figure 12.3.2, we show comparisons between the TGM solution of the 3-D vortic- 
ity transport equations (12.2.4) and the results of other approaches reported by Takami 
and Kuwahara [1974] with the 20 x 10 x 20 FDM velocity-pressure formulation, Goda 
[1979] with the 20 x 10 x 20 FDM velocity-pressure formulation, and Mahallati and 
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Symmetry plane 
z=05 


Figure 12.3.1 Geometry of the cubic cavity flow. 


Militzer [1993] with the 21 x 11 x 21 vorticity vector potential formulation using the 
finite analytic method (FAM). 

In Figure 12.3.3, the x-velocity profiles for Re = 100 at different x-planes are shown. 
Note that the effect of boundary layers is clearly evident in the y—z-planes, indicating 
that the velocity profiles in planes closer to the wall are less developed due to the 
boundary layer effects than in the symmetry planes. 

The 3-D cavity streamline distributions for Re = 10 and Re = 100 at different planes 
are as shown in Figure 12.3.4. It is noted that, for higher Reynolds number (Re = 100), 
the vortex center moves toward downstream. 


—— Alshabka and Chung [1999] 
A & Takami & Kawahara [1974] 
X X Goda [1979] 

+ + Mahallati & Militzer [1993] 


Y[m] 





-04 -02 00 02 04 06 08 10 
U[m/s] 
Figure 12.3.2 Velocity profiles on vertical centerline of the 3-D cavity 
for Re = 100. 
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(d) 
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Figure 12.3.4 The 3-D cavity streamlines (3). (a) The symmetry plane (z -— 0.5) 


for Re — 10. (b) The symmetry plane (z — 0.5) for Re = 100. (c) The Z 


Re = 10. (d) The Z 


= 100. 


0.2 plane for Re 
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0.50 


— 3-D Re=l00 
= 3-1) Кс=10 





0.25 
3-0 Re=100 
34) ЕКе=10 
Е 
~ 
Е ооо 
> 
-0.25 
-0.50 _ 
-0.4 -0.2 0.0 0.2 0.4 0.6 0.8 1.0 0.00 0.25 0.50 0.75 1.00 
U[m/s] X[m] 
(a) (b) 


Figure 12.3.5 Velocity profile on the 3-D cavity. (a) Vertical centerline. (b) X-horizontal centerline. 


Figure 12.3.5 shows the velocity profiles along the vertical and horizontal centerlines 
of the symmetry plane of the 3-D cavity. It is seen in Figure 12.3.5a that an increase 
in Reynolds number tends to reduce negative x-velocity in the region around y = 0.6, 
with the point of maximum negative x-velocity moving downward. At the same time, the 
y-velocity becomes less positive upstream and more negative downstream as the 
Reynolds number increases, with the position of zero velocity shifted toward down- 
stream as shown in Figure 12.3.5b. 

Overall, the fourth order partial differential equations of vorticity transport in terms 
of the three dimensional stream function vector components lead to an accurate solu- 
tion, in which the pressure oscillations are eliminated from the governing equations. 


12.4 SUMMARY 


Difficulties involved in the satisfaction of mass conservation and prevention of pressure 
oscillations discussed in Chapter 5 for FDM are the focus of attention also in this chapter 
for FEM. Traditional approaches in FEM include mixed methods, penalty methods, 
pressure correction methods, operator splitting methods, and vortex methods. These 
methods can be formulated by finite elements using GGM, TGM, or GPG. 

Although the incompressible flows occur in many engineering problems and their 
accurate solution methods are important, recent trends appear to be an emphasis in 
developing computational schemes capable of treating all speed regimes for both in- 
compressible and compressible flows and, in particular, interactions between incom- 
pressible and compressible flows. Recall that this was the case for the incompressible 
flows using FDM. Toward this end, two approaches were introduced: the precondi- 
tioning of compressible flow equations and the FDV methods. Similar treatments are 
available for FEM applications. These and other topics will be discussed in the next 
chapter on compressible flows. 
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CHAPTER THIRTEEN 





Compressible Flows via Finite Element Methods 


In this chapter, finite element analyses of both inviscid and viscous compressible flows 
are examined. Traditionally, computational schemes for compressible inviscid flow are 
developed separately from compressible viscous flows, governed by Euler equations 
and Navier-Stokes system of equations, respectively. However, it is our desire in this 
chapter to study numerical schemes capable of treating a compressible flow with or 
without the effect of viscosity or diffusion. Furthermore, it would be desirable to de- 
velop a scheme that can handle all speed regimes — not only the compressible flow, but 
the incompressible flow as well. To accomplish this goal, the most suitable governing 
equations to use are the Navier-Stokes system of equations written in conservation 
form in terms of conservation variables. Advantages of transforming the conservation 
variables into entropy variables and primitive variables will be explored. One of the 
most prominent features in compressible flow calculations is the ability of numerical 
schemes to resolve shock waves or discontinuities in high-speed flows. Furthermore, 
compressible viscous flows at high Mach numbers and high Reynolds numbers lead 
to significant numerical difficulties. We shall address these and other issues in this 
chapter. 

To this end, we begin with the general description of the governing equations in 
Section 13.1, followed by the Taylor-Galerkin methods (TGM), generalized Galerkin 
methods (GGM), generalized Petrov-Galerkin (GPG) methods, characteristic Galerkin 
methods (CGM), and discontinuous Galerkin methods (DGM) in Sections 13.2 through 
13.4. Finally, the flowfield-dependent variation (FDV) methods introduced in FDM and 
discussed earlier in Section 6.5 will be presented for FEM applications (Section 13.6). 
This subject will be treated again in Chapter 16, where many of the methods in both 
FDM and FEM can be shown to be the special cases of FDV methods. 


13.1 GOVERNING EQUATIONS 


So far in the previous chapters, we have dealt with Stokes flows (no convection terms, 
Section 10.1.4), Burgers' equations (with convective terms but without pressure gradi- 
ents, Chapter 11), and incompressible flows (with continuity and momentum equations, 
Chapter 12). More general types of flows include compressibility or density variations 
as a function of space and time and in nonisothermal environments, which are charac- 
terized by the Navier-Stokes system of equations for conservation of mass, momentum, 
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and energy. Although we discussed these equations in Chapters 2 and 6, we shall repeat 
them here for convenience. 


Continuity Equation 


д 
57 + (руг): = 0 (13.1.1a) 


Momentum Equation 
ду; 
P 3r tpvjivi t pj — ij; — PF] =0 (13.1.1) 
Energy Equation 
де 


Ра 


+ реу; + ру; — "ijVji d- Gi =O (13110) 
where 7;;,e, and g; denote viscous stress tensor, internal energy, and heat flux, respec- 
tively. 

Stress Tensor 


2 
Tij =H (v; Tu qal) 


Internal Energy 


(ef esr 
p 


Heat Flux 
ф = —kTj 


where the dynamic viscosity i. and thermal conductivity k are given by Sutherland's 
law [(2.2.7) and (2.2.8)], respectively; and c, and c, represent specific heats at constant 
pressure and volume, respectively. 

These equations may be combined into a conservation form 


aU дЕ дб _ 
ot Ox; OX; B 








(13.1.2) 


where U, F;, G;, and B are the conservation variables, convection flux, diffusion flux, 
and body force vector, respectively. 


p [n 0 0 
О=|руу |, Е = | руу; +00; |, С = —"ij , B=| gb 
pE рЕу; + рм; —'"ijVj t di pFjvj 


with E being the total energy, 


1 
Е=Ее+ РААД (13.1.3) 
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and the pressure p given by the equation of state, 


p —pRT (13.1.42) 
1 
p-G- De(E- su) (13.1.4b) 
1 1 
T= z(s- p) (13.1.4c) 


where R is the specific gas constant which may be related to the specific heats as follows: 


ev - 1) is n 


Y M^ 
The equation of state plays the role of a constraint for the Navier-Stokes system of 
equations. 

For the purpose of generality, we shall keep the source terms B so that numerical 
formulations can be accommodated for the reacting flows as discussed in Chapter 22. 


R 


Nondimensional Form of Navier-Stokes System of Equations 

The numerical solution of the Navier-Stokes system of equations in dimensional 
form typically involves operations between terms that vary by several orders of magni- 
tude. This leads to a situation in which the numerical solution fails or becomes unstable 
as the computer floating point limits are exceeded. For this reason, the governing equa- 
tions are often put into nondimensional form. Placing the flow variables in dimension- 
less form insures that variations are maintained within certain prescribed limits between 
0 and |. Additionally, writing the Navier-Stokes system of equations in dimensionless 
form facilitates generalization to embody a large range of problems. Also, the dimen- 
sionless form has the advantage that characteristic parameters such as Mach number, 
Reynolds number. Prandtl number, etc., can be regulated independently. Toward this 
end, we introduce the nondimensional variables 





Xj x t p Vi E 
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Te = T x = (13.1.5) 
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where an asterisk denotes nondimensional variables, infinity represents freestream 
conditions, and Lis the reference length used in the Reynolds number 
_ PooVoo L 

Moo 


Re (13.1.6) 
With the nondimensional variables above, the dimensionless form of Navier-Stokes 
system of equations in conservation form (13.1.2) becomes 
9U* дЕ 0G 
: 1 — В“ (13.1.7) 
0t* Ox? Ox; 
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where the conservation flow variable vector, the convection flux vector, the diffusion 
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flux vector, and the source vector in nondimensional form are defined by 








p* pv; i 0 
=| py Is Fi = | p*viv; + p*d; |, GF = Re m , 
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Here the nondimensional stagnation energy, the viscous stress tensor, and the thermal 
conductivity are 


р“ 1 
Eta? —у*%у* 13.1.8 
(у — Бр“ 2777 | ) 
2 
Tj — M (v; Tre Sus) (13.1.9) 
* k 
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with Sutherland's law in the nondimensional form, 


x 1+ %/Ть 3 


= ——__(T")? 13.1.11 

= JT. ) | ) 
and the freestream Mach number, 

Му = с (13.1.12) 


V YQ — 1)e, Ts, 


The nondimensional equations of state (13.1.4b,c) become 
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p* = (y= be" ("= 555) oP = E (13.1.13) 
or 
P= c E — 577) (13.1.14) 
where the nondimensional specific heat at constant volume, 
1 С 1 
=, В as (13.1.15) 
qm ” W/T» eM 
An alternative form of the nondimensional state equations is expressed by 
p* = p* R*T* (13.1.16) 
with 
R* = i (13.1.17) 
TG 1. 
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For convenience, the asterisks will now be omitted, but we continue to work with the 
dimensionless form of the governing equations in all or the following discussions. 


13.2 TAYLOR-GALERKIN METHODS AND GENERALIZED GALERKIN METHODS 


In Chapter 11, the Taylor Galerkin methods (TGM) were formulated by expanding 
the variables into Taylor series. It was also shown that similar results can be obtained 
from the generalized Galerkin methods (GGM) using the double projections of the 
residual onto the spatial and temporal test functions for the linearized Burgers' equa- 
tions in which the numerical diffusion is absent. For the nonlinear Burgers' equations 
(Section 11.2.5), however, it was shown that TGM was capable of explicitly providing 
the numerical diffusion. In this section, we examine TGM as applied to the Navier- 
Stokes system of equations with the convection and diffusion fluxes transformed to the 
conservation variables through Jacobians. It will be shown that the numerical diffusion 
arises in much more complicated form than it does for the nonlinear Burgers' equations. 
We then discuss GGM, which is simpler but not as effective as TGM associated with 
convection-dominated flows or discontinuities. In Chapter 11 dealing with the Burgers 
equations, TGM was identified as a special case of GGM. This is no longer the case in 
this chapter working with the Navier-Stokes system of equations. This is because many 
different forms of TGM result from various approximations in Taylor series expansion 
of the conservation variables. We elaborate these and other topics below. 


13.2.1 TAYLOR-GALERKIN METHODS 


One of the well-known schemes in FEM as introduced in Chapter 11 is the Taylor- 
Galerkin methods (TGM) as applied to the Navier-Stokes system of equations. In deal- 
ing with the Navier-Stokes system of equations, unlike the Burgers’ equations discussed 
in Chapter 11, it is convenient to work with conservation variables transformed from 
the convection and diffusion fluxes as follows [Hassan, Morgan, and Peraire, 1991]: 
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with the convection Jacobian a;, diffusion Jacobian b;, and diffusion gradient Jacobian 
cj; being defined as in (6.3.8). 

Let us consider the Taylor series expansion of U"t! in the form, 
90" AP 920"+! 


э 2 38 








Ut! = U" + At + О(А13) (13.2.3) 


in which the second derivative is set at the implicit form (n + 1). Substituting (13.1.2) 
into (13.2.3) gives 
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Using the definitions of convection, diffusion, and diffusion gradient Jacobians, the 
temporalrates of change of convection and diffusion variables may be written as follows: 
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Substituting (13.2.5) and (13.2.6) into (13.2.4) yields 


AU" = a(- 7 96; +B) 
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Neglecting the spatial and temporal derivatives of B, we rewrite (13.2.7) in the form 
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Here the second derivatives of G; are neglected and all Jacobians are assumed to remain 
constant within an incremental time step, but updated at subsequent time steps. 
We now introduce the trial functions for the various variables in the form, 














U = &4U,, F; = Ф.Е, С, = Pa Gai, В = Ф.В, 
Substituting the above into (13.2.8) leads to an implicit scheme, 

(Аср + Baprs)AUgt! = HE + Nit! + Ne, (13.2.8) 
where 
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where the indices o, B denote the global node, r, s represent the equation number listed 
in (13.1.2), and i, j indicate spatial coordinates. Note also that all quantities with r, s 
are lightfaced, indicating that they are no longer vector quantities. 

It should be recognized that the integral 

Ar 


E AjrgAjsq Pai Pp, jdQ >f Vijrs Pai Pp, jdQ (13.2.9) 
Q Q 


contained in B,g,, represents the numerical diffusion, corresponding to that given in 
(11.2.76) for the Burgers’ equations. We note that the velocity components for the 
Burgers’ equations are simply replaced by the convection Jacobian components for the 
Navier-Stokes system of equations. 

Instead of simulating the second order time derivatives implicitly, we may leave 
them in an explicit form so that the standard Taylor series can be used. 
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Substituting (13.2.11) and (13.2.12) into (13.2.10), we obtain 
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Rearranging (13.2.14) gives 
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where the second derivatives of G; are assumed to be negligible and B is constant in 
space and time. We then arrive at an implicit finite element scheme, 
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It is interesting to note that both (13.2.8) and (13. 2.16) are identical if the first integral 
of B,g,, in (13.2.8) is negligible or e; — b; — ut Z 0, in which the role of the diffu- 
sion Jacobian b; no longer exists. However, in = formulations such as in FDV (see 
Section 6.5 and Section 13.6), the diffusion Jacobian is shown to be important in mod- 
eling convection-diffusion interactions. 


13.2.2 TAYLOR-GALERKIN METHODS WITH OPERATOR SPLITTING 


If the source term B contains time scales widely disparate in comparison with fluid 
convection time scales such as occur in chemical reactions, then it is advantageous to 
split the Navier-Stokes system of equations into two parts so that the flow can be treated 
explicitly whereas the source terms are accommodated implicitly, a scheme known as 
the point implicit method. To this end, we may split the governing equations (13.1.7) 
into two parts: 
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where (13.2.17) is identified as the fluid operator written in two-step Taylor-Galerkin 
method. 
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Step 2 
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with the right-hand side of (13.2.18a,b) consisting of domain and boundary integrals as 
usual. 

The source term operator is provided with the intermediate iterative increment 
m+ 1 and m between n + 1 and n so that 
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Substituting (13.2.20a,b) into (13.2.19) yields 
Step 3 
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To implement these three steps, we must first obtain the finite element analogs 
(13.2.18a,b) using the standard approach. The Galerkin finite element formulation of 
(13.2.21) gives 
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Here, AU” is set equal to AU"*! with the final solution being AU", The solu- 
tion will begin with the initial and boundary conditions, followed by steps 1, 2, and 
3 being repeated until convergence. Applications of this scheme are demonstrated in 
Section 22.6.1. 


13.2.3 GENERALIZED GALERKIN METHODS 


Recall that, in Section 11.2, TGM is shown to be a special case of generalized Galerkin 
methods (GGM) in dealing with the linearized Burgers’ equations. Such is not the case 
for the Navier-Stokes system of equations, as demonstrated by the nonlinear Burgers’ 
equations in Section 11.2.5. 

Constructing the double projections of the residual of the Navier-Stokes system of 
equations in terms of Jacobians onto the spatial and temporal test functions, we obtain 
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Using the various forms of the temporal test functions W(é) and temporal parameters 
y as given in Chapter 10, we obtain numerous options for the finite element equations 
from (13.2.24) or from (13.2.25). 

For simplicity, let us examine (13.2.24), using the temporal test function, W(é) = 
e(& — 1) or W(é) = 1 with linear variations of nodal values of the conservation variables. 
The generalized Galerkin finite element equations are of the form 
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Similarly, for (13.2.25), we obtain 
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with all other notations being the same as in (13.2.26). 
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For the solution of (13.2.27), we may begin with the fractional step n + 1/2 in an 
explicit scheme, which is updated in the following step, n + 1. 


Step 1 
Abs AUS? = ĈE Eugi (Fir + Ghir) + 2(Н® + М.) (13.2.28) 
Step 2 
ñ At nti +1 ni 
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The nodal values, 2 * Gar ? and Hz ^ at step 1, are estimated or determined 
from the boundary conditions, and F7, Gg?! , and Hz! at step 2 are calculated from 
pr of step 1. 

As was demonstrated in (11.2.12), it is necessary to add the numerical diffusion inte- 
gral (13.2.9) to the convection matrix in (13.2.26) for high-speed convection-dominated 
flows. 


13.3 GENERALIZED PETROV-GALERKIN METHODS 


13.3.1 NAVIER-STOKES SYSTEM OF EQUATIONS IN VARIOUS VARIABLE FORMS 


In Chapter 11, we studied the generalized Petrov-Galerkin (GPG) methods, also known 
as the streamline upwind Petrov-Galerkin (SUPG) methods, streamline diffusion meth- 
ods (SDM), or Galerkin/least squares (GLS) as discussed in Sections 11.2 and 11.3. They 
were originally developed for incompressible flows, and subsequently extended to com- 
pressible flows governed by the Navier-Stokes system of equations. These methods were 
explored extensively by Hughes and others and are now considered as some of the most 
robust computational schemes that deal with discontinuities such as in shock waves. In 
Sections 11.3 and 11.4, it was suggested that SUPG, SDM, and GLS be called GPG for 
the sake of uniformity and convenience. This is because all of these methods provide nu- 
merical diffusion test functions of various forms in addition to the standard Galerkin test 
functions, leading to the Petrov-Galerkin methods. The concept of space/time approx- 
imations suggests and lends itself to the generalized Petrov-Galerkin (GPG) methods. 

As demonstrated in Sections 11.3 and 11.4, the basic idea is to apply numerical 
diffusion in the direction of the streamline parallel to the velocity as in (11.3.29). Sharp 
discontinuities require additional numerical diffusion parallel to the velocity gradients 
directed toward the acceleration as in (11.3.35b), known as the discontinuity-capturing 
scheme. These treatments were developed for Burgers’ equations where the velocity 
can be identified as a single variable. 

In dealing with multivariables such as in the Navier-Stokes system of equations, 
however, numerical diffusion test functions are modified accordingly. To this end, let us 
consider the conservation form of the Navier-Stokes system of equations, 
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or 
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where aj, b;, and cj; denote the Jacobians of convection, diffusion, and diffusion gradi- 
ents, respectively, as shown in Section 13.2. It should be noted that, in some applications 
in CFD, the diffusion Jacobian b; is neglected, but it is important where inviscid-viscous 
interactions are taken into account such as in FDV to be discussed in Section 13.6. 

Although the governing equations given by either (13.3.1a) or (13.3.1b) may be 
solved using the GPG methods, it is possible that improved solutions are obtained if the 
conservation variables are transformed into entropy variables in which the Clausius- 
Duhem inequality is satisfied, contributing to numerical stability [Harten, 1983; Tadmor, 
1984; Hughes, Franca, and Mallet, 1986; Hauke and Hughes, 1998]. 

The relationship between conservation variables U and entropy variables V can be 
established using the following definitions: 


Conservation Variables 


U; р T 
У; 
U2 py, V 
U-|Us|—|pv2|—pe v: (13.3.2) 
Us Рэз 2 : 2 2 
Us pE ,_ Vat Vat Va 
2Vs 
Entropy Variables 
Vi —И5 + ре(у +1—5) Ге 
V2 U2 8 
зе у је U => | (13.3.3) 
= з | = m 3 un c, T У? UU 
V4 U4 V3 
Vs —U, —1 


where H is the enthalpy and s is the dimensionless entropy 


s =y — Vi (Vi - Ví - V)/2Vs (13.3.4a) 
with 
pe = Us — (U3 + U3 + U4) /2U, (13.3.4b) 


Substituting (13.3.2) and (13.3.3) into (13.3.1) leads to 


оу оу 9?V 
R= eu ae +C 


ве 1385 
OX; 7 дх;дх; ( ) 


where the entropy variable Jacobians are defined as 


| 8U 


C= 
ду 


C; = (a; + b;)C, Су = е; С (13.3.6a,b,c) 
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with the explicit form of the entropy variable Jacobian C being given in terms of the 
entropy variables as follows [Shakib, Hughes, and Johan, 1991]: 

=V} е е2 ез Vs(1 = kı) 
C1 di dy Уб 


= e dy Wak (13.3.7) 
y Vs 
C3 ИЖ) 
symm. —ka 
with 
yY=y-1 с = 05-02 е = МУ; 
I - = 
k-z(VbkVP- V/V, Go YVs- Yi = 0305 
_ ез = МҮ 
k-kh-—Yy €5 — 3Vs - VÀ у = 
k; = КЇ — 2үК + Үү dı = -V2V3 
а = —V2V. 
e c er 2 2V4 
d3 = —V3V4 


ks = — у(К + k2) 


It should be noted that all coefficient matrices, C, C;, and Cj; are symmetric, and the 
eigenvalues associated with the convective terms are well conditioned. 


Primitive Variables 


For calculations involving both compressible and incompressible flows, the formula- 
tions based on conservation variables may lead to difficulties when the incompressible 
limit (Mæ = 0) is approached. In this case, convergence toward a steady state can be 
very slow. To circumvent such difficulties, the concept of preconditioning is introduced 
as in FDM [Choi and Merkle, 1993] and also as in FEM [Hauke and Hughes, 1998] by 
means of the primitive variable Jacobian, 





pe” (13.3.8) 
aW 
where W represents the primitive variables, 
p 
V1 
У = | у (13.3.9) 
V3 
T 
Introducing (13.3.8) and (13.3.9) into (13.3.1), we obtain 
aW aW 9?W 
R=D + D; +D B=0 (13.3.10) 


ді OX; Ч дх;дх; 
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with 
D; = (a; + b;)D (13.3.11) 
Dij = ср (13.3.12) 


where the explicit form of the primitive variable Jacobian D is given below, 


10 0 0 о 
vuv p 0 0 0 

р=|љ 0 p 0 0 (13.3.13) 
v 0 0 p 0 


ё ру ру руз рс 


. 1 
&£—c,T- АДЛ —cyT(y — 1) 


The governing equations given by (13.3.10) are well behaved as the eigenvalues of the 
convective terms are well conditioned even when the incompressible limit is reached. 


13.3.2 THE GPG WITH CONSERVATION VARIABLES 


Following the procedure presented in Section 11.4, let us now consider the GPG for- 
mulations of the Navier-Stokes system of equations in terms of conservation variables 
given by (13.3.1). 


[rode Pa + Ч@) (7 + (a; +b) – + T) 


+ уа, = 25 авас = = 0 (13.3.14) 


As shown earlier in Section 11.4, the integration by parts is to be performed only to those 
terms associated with the Galerkin test function ®,. With assumptions made similarly 
as in the case of the Burgers equation for those terms associated with the numerical 
diffusion test function for streamline diffusion, we obtain 


| vol f [o (S — B) – (Фа (а; +Ђ)0 + 0, ;ci;U, j ае 


+f Da (F; * G)ndr at «[wof [Ч (a;U, ; *- сй, j;) 


tH VOaU, ;]agd£ — 0 (13.3.15) 
where the numerical diffusion test functions are given by 

wo = Taj Dy i, streamline diffusion in GPG (13.3.16a) 

y(? — 4Ló,, streamline diffusion in GLS (13.3.16b) 


о) – та Фа, discontinuity-capturing (13.317) 
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The differential operator Lin (13.3.16b) is written as 
д д д? 
L = — + а; Cij ———— 
ot К OX; a ! üx;8x; 
With the trial functions applied to the conservation variables, together with linear tem- 
poral test functions (Section 10.2), we arrive at 


[Аав + mAt(Caogrs + Dagrs — Doprs — Kogrs)] Unt! At 
= [Aagrs — (1 — n)(Cagrs +F Бору — Dofrs — Kogrs)] Ов; 


(13.3.18) 


+At( H}, + Ма) (13.3.19) 
with 

Аав = | 5, ФаФрад (13.3.20a) 
Сав = [ (таџа jts +0 8j)8s)Po,i Pp, AQ (13.3.20b) 
Кор = | а»®ы®ьдо (13.3.20с) 
Воз, = [ (dirs + irs) Po,i PgdQ (13.3.20d) 
Борз = ЕСС (13.3.20е) 
Н", = [ o, B,dQ (13.3.20f) 
№, = | ® a( Fir + Gy nid (13.3.20g) 


where the intrinsic time scale 7 and the discontinuity-capturing factor v constitute the 
equivalent artificial diffusivity, 


T = (glaiiaj C d) ? (13.3.21) 
v — max(0, v4 — v;) (13.3.22) 
with 
а = шышы 
C,,, 8" U, sU wg 
" Tüirid js Uri Us,j 


Cus Uu,kUv,k 


where C,s is the entropy variable Jacobian (13.3.5) and g"" is the contravariant metric 
tensor in the curvilinear isoparametric coordinates (Figure 11.3.3), 


тп _ дет IEn 
OX p OX p 





Here, the indicies i, j, k, m, n, prefer to the spatial coordinates (1,2,3) andr, s, t, v, v, w 
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denote the equation number (1,2,3,4,5) in the Navier-Stokes system of equations. It 
should be noted that the criterion used in (13.3.21) is motivated by the fact that the 
gradients of all variables are involved in determining the dimensionally equivalent ar- 
tificial diffusivity rather than artificial time scale associated with only the velocity and 
velocity gradients. This is in contrast to the case of the numerical diffusion test functions 
developed for the Burgers' equations as given by (11.3.35b) and (11.3.38). Note also 
that another criterion in (13.3.22) is to ensure positive numerical diffusion for highly 
distorted elements. 

There are other versions of numerical diffusion factors, as proposed in Hauke and 
Hughes [1998], Aliabadi and Tezduyar [1993], and other related references for the past 
decade. The basic idea is to apply the numerical diffusion in the direction of velocity 
for streamline diffusion and in the direction of gradients for discontinuity-capturing, as 
described in Section 11.3. 

Instead of using the linear temporal variations, we may enhance temporal approxi- 
mations with a second order accuracy of the form 


QU  3U"" — 4U" + U” 


— 13.3.23 
ді 2At ( ) 
together with quadratic variations of Ug between nodes, 
5 n+1 3 3 —1 
Ов = g Us + nu = gus (13.3.24) 


These approximations lead to 


5 3 
[3 F д (Сов = a] Us? = | Ае = 5 At (Burs = Peer) Ов, 


3 n—1 
= Е — 4A! Cors = о] Us; 
лбн", №.) (13.3.25) 


Other possibilities for temporal approximations such as discussed in Section 10.2 may 
be considered for applications to various physical problems as required for higher order 
accuracy. 


13.3.3 THE GPG WITH ENTROPY VARIABLES 


The GPG formulations in terms of entropy variables can be carried out similarly as in 
(13.3.14) using (13.3.5), 


ду ду о 
wo) ДЙ ua i —B 
/, we f (С e (е ot TÉ du ogee ) 


+ wae апае =0 (13.3.26) 
Xi 





which leads to 
[Ави + MAL(Coprs T Dagrs = Daeprs T Кору] Vas 
= [ Aagrs ES (1 = ТА (Саву + Dsgrs — Boprs m Квз) Ув, 
РАННИ (13.3.27) 
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where 


Лаву = |. Cys Pa PgdQ 

Cors = | ain jr + V8) Pui, 40 
Kagrs = f CijrtCstPo,i Pp, 29 

Bagrs — [ ар Са Фа Фваод 

Рав = | Farci СФ Фуд 

н", = [ o, B,dQ 


Ма = -f al Fir T Gi,)nidV 
r 


with 
T = (g/ Ci С С) (13.3.28) 
Vrs = max(0, Ја — Vs )Crs (13.3.29) 


el 


РВ Стуба ыйы? 
OM ug" Vistas 
= Е TCirtC jst Vii Vs, j 
di Crs А 


е 


The criterion given in (13.3.29) is to ensure that the discontinuity-capturing diffusivity 
is larger than the streamline diffusivity, which may not be true for highly distorted 
elements. As in the case of conservation variables, temporal approximations may be 
enhanced with a second order accuracy as in (13.3.22). Further details of the GPG with 
entropy variables are found in Hughes et al. [1986], Shakib et al. [1991], and Hauke and 
Hughes [1998]. 


13.3.4 THE GPG WITH PRIMITIVE VARIABLES 


The projections of the residuals of the governing equations in terms of primitive vari- 
ables (13.3.10) onto the various test functions are given by 


" aw aw a?W 
W ©, +¥)(D D; р B 
| ө, | а ( ot T дх; + ! üx;óx; ) 





д 
+ wane [mat =0 (13.3.30) 
Xi 
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The resulting algebraic equations are of the form 
[Aoprs + NAt(Caprs — Kgrs)] Wa! 
— [Aagrs — (1 — m) At(Bagrs + Daprs)|West+ At (Hor + Nir) (13.3.31) 
where 


Aogrs — [ Ds Pq PpdQ 

Coprs = | (таша из + 5,56) )Фо Фа, 48 
Кор» = | cin Dubai pid 

Вор» = | „ааа 

Degrs = [ TA irr Cijtu Dus Pa kp, jid 
н", = | 6, B,dQ 


NS – | aus uar 
Г 


with 

= ij = => 

7 — (e Dis Dj Dj) (1333.32) 

v,, — max(0, v4 — v.) Dj, (13.3.33) 
1 

NN СИНО) 

1 C Drog” W, mWao.n 
‚= 7 Dig Dis W. iW, j 


2 D; У, И, к 


Once again, the transformation of the conservation variable into primitive variables re- 
sults in appropriate modifications of the parameters involved in the numerical diffusion 
test functions. 


13.4 CHARACTERISTIC GALERKIN METHODS 


The characteristic Galerkin methods (CGM) are based on the concept of trajectories 
or characteristics [Zienkiewicz and Codina, 1995; Zienkiewicz et al., 1998; Codina, 
Vazquez, and Zienkiewicz, 1998] with 


a? = xt! — Atv? (13.4.1) 
Differentiating (13.4.1) with respect to time, we have 
ду? 


п п+1 п і 
п ү Дру" 13.4.2 
у= м iae (1342) 
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Combining (13.4.1) and (13.4.2) leads to 


At? ду" 
xpt! х" = Агу" – Су (13.4.3) 
2 J OX j 





The main idea of CGM is to write the governing equations along the characteristics 
so that the Navier-Stokes system of equations may be recast in the form similar to 
(13.4.3). 

2 
At’ |, dR" 


AU"! = AtR” — —a 
2 J дх; 





(13.4.4) 


where а, is the convection Jacobian, with R" is the residual defined as 


дЕ," ӘС” 
R” = -( + 1005 в”) 


OX; OX; 








Instead of solving (13.4.4) directly, the fractional step approach may be used for 
convenience. Here, the momentum equations are solved first without pressure, followed 
by the continuity equation to compute the pressure. With these results, we return to 
the momentum equations again to update the flowfield, before the energy equation is 
solved. 


Momentum (initially): 




















= АР әй" 
Ару; = АТК — ур (13.4.5) 
2 OXK 
with 
n д 
К = 73; РҮ! = Ti) + pei 
бе = ке _ 9" 
1 1 дх; 
Continuity: 
a = а? р"+92 
Ap" = —At—(pvj + 0;Apv7) + 0147 (13.4.6) 
OX; OX; 0X; 
with 
0< 01,05 <1 
Momentum (updated): 
_ д n4-05 
Ару? = Apv; — At (13.4.7) 
OX; 
Energy: 
AD aR" 
Ар Е" = At R" — —v, (13.4.8) 


2 OXK 
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with 
д oT 
К" = – — | (рЕ v; — k— — туу; 
Jx, L t pyi Эх, Tij ] 


The standard Galerkin approximations can now be applied to these equations sep- 
arately and the solution proceeds as follows: 


(1) Solve the momentum equations (13.4.5). 

(2) Solve the continuity equation (13.4.6), using the mass flux obtained from step 1 
to calculate the pressure. 

(3) Update the mass flux with (13.4.7), using the pressure from step 2. 

(4) Solve the energy equation (13.4.8) to obtain the total energy or temperature 
using the results obtained from step 3. 

(5) Repeat the steps 1 through 4 until the steady state is reached. 


To explore the physical significance of the CGM procedure, let us substitute (13.4.5) 
into (13.4.7) to obtain 


д 
э ФУ + (ру) + Pi — Tiji — pfi = 5(т) (13.4.9) 
with 
At 
5: (т) = => (У РМ У), Фра —туј— рј ћи (13.4.10) 


Similarly, the continuity equation (13.4.6) and energy equation (13.4.8) are rewritten, 
respectively, as 


2 + (рм), = S(c) (13.4.11) 
with 
At 
5(с) = z lew; = Tij) ji + Paii — (p fi)a] (13.4.12) 


by setting 0; — 1/2 and 05 — 0 in (13.4.6), and 


др Е 
әр ПРЕ р)м – КТ = tivi] i = Sle) (13.4.13) 
with 
At 
5(е) = a [(р Еу; + ру; – КТ: — vixvx).i] .j (13.4.14) 


The consequence of the CGM process is that additional terms S(m), S(c), and S(e) 
on the right-hand side of momentum, continuity, and energy equations, respectively, 
have been generated as numerical diffusion. It is remarkable that the combination of 
all equations, (13.4.5) through (13.4.8), which represents (13.4.4) can be identified in the 
TGM equations. The similar results arise in TGM with the right-hand side of (13.2.14) 
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revised by substituting 


ДАН ДАР АН 
aj = 





0X; OX; 


The advantage of the fractional step approach is the fact that the continuity equation 
can be written in the form given by (13.4.11) in which the spatial second derivatives of 
pressure arise explicitly, acting as numerical diffusion. Of course, this effect is present, 
implicitly embedded, when the entire equations are solved simultaneously in TGM. 
An important conclusion here is that the CGM concept is found to be identical to 
TGM. It will be shown in Section 13.6.3 that these results arise as a special case of the 
flowfield-dependent variation methods. 

Direct assessments of the fractional step approach can be made by applying the 
Galerkin formulation of (13.4.9) and (13.4.11) separately and combining the results in 
a matrix form: 


[ Pd ka = | (13415) 
Dog; Bop Pp Ва 

where it can be shown that the presence of B,g is due to the numerical diffusion terms 
characterized by S; (m) and S(c) in (13.4.9) and (13.4.11), respectively. Otherwise, Bog 
would have been zero, resulting in numerical instability. In this case, the so-called LBB 
restriction requires a special treatment in incompressible flow as discussed in Chapter 12. 
Itis reminded that the simultaneous solution of all equations in terms of the conservation 


variables have the advantage of versatility and simplicity with all numerical diffusion 
terms appearing on the left-hand side rather than on the right-hand side. 


13.5 DISCONTINUOUS GALERKIN METHODS OR COMBINED FEM/FDM/FVM METHODS 


The basic idea of discontinuous Galerkin methods (DGM) is to combine FDM schemes 
with upwind finite differences into the FEM formulation such as standard Galerkin 
methods or Taylor-Galerkin methods. In this process, integration by parts in the FEM 
equations provides the boundary terms in which the convection numerical flux terms 
are discretized using the upwind FDM schemes via finite volume approximations. Thus, 
in DGM, all currently available CFD schemes are combined together, alternatively re- 
ferred to as the combined FEM/FDM/FVM methods. Various authors have contributed 
to DGM. Among them are La Saint and Raviart [1974], Johnson and Pitkaranta [1986], 
Cockburn, Hou, and Shu [1990, 1997], and Oden, Babuska, and Baumann [1998]. 
In the DGM approach, we begin with the standard Galerkin integral, 


| e (ar + Fii + Gii — B) do =0 (13.5.1) 
Q 


or 


90 
| [т + (a;U) ; + (b,U + c;jU j) — Blan =0 (13.5.2) 
Q 
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Integrating (13.5.1) or (13.5.2) by parts, we obtain 


f ota- f ФЕ +б)д@— / Ф,вао+ / Фаг 
a дї о Q r 


+ | Ф (6; + бјтаг =0 (13.5.3) 
r 
with 
Е; = a,U, G; = b;U, С: = c;;U j (13.5.4) 
In a compact notation, we write (13.5.3) in the form 
(Aog -- Bog) AUS! — Fa + Ga + Ha (13.5.5) 
with 
Aog = 1 Pa Ppd (13.5.6a) 
Bag = At [ ((а; + bi)(ai Pg — Cij 9s; 0g, ;))dQ (13.5.6b) 
F, = м | ФоВао (13.5.6c) 
Q 
ба = —At | Фа Еетаг (13.5.6d) 
r 
H, = -ar f Da (G; + G;)n;dT (13.5.6e) 
r 


Instead of using the standard Galerkin formulation of (13.5.1-13.5.3), we may utilize 
the Taylor-Galerkin methods (TGM) as described in Section 13.2. In this case, the 
expression given by (13.2.15) is used instead of (13.5.3). 


At? 3 m д 
је. i-— Gee LAUrHdo 
Q 2 OX; At OX; 


дЕ; 9С; "At? a (_ dF;\" 
= | 4 Ari -— – B = iL | pa 13.5. 
[ | ( OX; OX; T ) T 2 Ox; E дх; ( н 


Note that the first integral on the right-hand side of (13.5.5), upon integration by parts, 
becomes identical to the form given in (13.5.3), resulting in the same boundary integrals. 
All quantities resulting from (13.5.5) are identical to those given in (13.5.6) except for 
(13.5.6b,c), 











At? б 
Bop = ES s: (C = a) 99) dQ (13.5.8a) 
Е: м | ®,BdQ — м | o, ;(F; + G;) dQ (13.5.8b) 
Q Q 


Here, the boundary integrals (13.5.6d) for convection represent possible discontinuities 
characterized by the eigenvalues and eigenvectors of the convection Jacobian a; in the 
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spirit of flux vector splitting. Similarly, the flux variables F; may be reconstructed using 
the various FDM second order upwind schemes [Godunov, 1959; Harten, 1984; Roe, 
1984; Osher, 1984; van Leer, 1979; etc.] or flux-corrected transport (FCT) [Boris and 
Book, 1976; Zalesak, 1979]. Recall that FDM schemes were presented in Chapter 6. The 
idea of DGM is to combine FDM into FEM. Some examples of various FDM schemes 
which may be combined to DGM are the flux vector splitting for the convection Jacobian 
and various second order upwind schemes as detailed in Section 6.2. 

Some numerical applications of (13.5.5) have been reported by Baumann and Oden 
[1999] for the hp adaptive first order upwind scheme and by Atkins and Shu [1998] for 
the second order TVD upwind scheme, among others. 


13.6 FLOWFIELD-DEPENDENT VARIATION METHODS 


Recall that the flowfield-dependent variation (FDV) theory was developed in Sec- 
tion 6.5, in which the FDV equations were solved using FDM. The basic theory of 
FDV will not be repeated here. Thus, the reader should review the process of devel- 
opment presented in Section 6.5 thoroughly. In this section, some additional items of 
interest such as the source terms of gravity, surface tension, and chemical species reac- 
tion rate are included. These and other aspects of the FDV theory to be emphasized 
are presented next. 


13.6.1 BASIC FORMULATION 


As stated in Section 6.5, the FDV theory was devised in response to the need to charac- 
terize the complex physics of shock wave turbulent boundary layers in which transitions 
between, and interactions of, inviscid/viscous, incompressible/compressible, and lami- 
nar/turbulent flows constitute the most complex physical phenomena in fluid dynamics 
[Chung and his co-workers, 1996-1999]. The complexities of physics, in general, lead 
directly to computational difficulties. This is where the very low velocity in the vicin- 
ity of the wall and very high velocity far away from the wall coexist within a domain 
of study. Transitions from one type of flow to another and interactions between two 
distinctly different flows have been studied for many years, both experimentally and 
numerically. Incompressible flows were analyzed using the pressure-based formulation 
with the primitive variables for the implicit solution of the Navier-Stokes system of 
equations together with the pressure Poisson equation. On the other hand, compress- 
ible flows were analyzed using the density-based formulation with the conservation 
variables for the explicit solution of the Navier-Stokes system of equations. 

In a given domain, however, dealing with all speed flows of various physical prop- 
erties, we encounter different equations of state for compressible and incompressible 
flows, transitions between laminar and turbulent flows, dilatational dissipation due to 
compressibility as well as difficulties of satisfying the mass conservation or incompress- 
ibility condition. To cope with this situation, we must provide very special and powerful 
numerical treatments. The FDV scheme has been devised toward resolving these issues. 

For most of the CFD methods, the numerical formulation begins with a particu- 
lar physical phenomenon. Thus, if the physics is changed, then the numerics must be 
accordingly changed. Our goal in FDV, instead, is to derive a scheme in which all pos- 
sible physical aspects are already taken into account in the final form of the governing 
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equations so that FDM or FEM is reduced to an option of how to discretize between 
nodal points or elements. Thus, the formulation of FDV procedure in terms of FEM is 
identical to that of FDM. 

To this end, we shall consider the most general form of Navier-Stokes system of 
equations in conservation form, including the chemically reacting species equations 
and source terms for the body force, surface tension, and chemical reaction rates, which 
will be useful for applications of FDV to problems in Part Five. 


90 oF 9G; р 
ot OX; OX; B 








(13.6.1) 


where U, F;, G;, and B denote the conservation flow variables, convection flux variables, 
diffusion flux variables, and source terms, respectively, 


р ру; 0 
ру; pviVj t pij w 
U= ‚ Е; = ‚ б; = 
pE pEvi 4- pvi туу = КТІ y» pCpk TDi Үк 
PYk руу; –р Пут ел 
0 
pf j 
Ba б 
-» Hiro t pfjvj 
Ok 


where f; = >> Ps Y; fj isthe body force, Y; is the chemical species, H? is the zero-point 
enthalpy, œx is the reaction rate, and Dyn is the binary diffusivity. Additional equations 
for vibrational and electronic energies may be included in (13.6.1) for hypersonics 
(see Section 22.5). 

Using the Taylor series expansion of U”+! in terms of the FDV parameters, following 
the process given by (6.5.2) through (6.5.13a,b) together with the source terms, the 
residual of the Navier-Stokes system of equations can be written as 











дЕ" 3G" ӘЛЕ"! АС”! | 
R = AU"*1 — At - - +B" — 5; —+ $3— + ss АВ"! 
Xi OX; OX; Xi 
At2 a дЕ" д6" дЕ" 0G? 
SS у= == i bi J Ј B” d 1 1 B” 
2 а T (52 T дх; ) Є T OX; ) 
9 ӘДЕ"! ӘЛЕ"! д 
T 52| z— (a; + bj) - 4——— | + (a; + b;) 
OX; Ox; OX; OX; 








dAG"t! АС 
x (s —MÀ две) = a(s; = sape) | + О(А?) 
дХ} OX; 


(13.6.2a) 


with the convection, diffusion, and diffusion gradient Jacobians (a;, b;, Cik) being defined 
in (6.3.9) for 2-D and Appendix A for 3-D. The source term Jacobian is given by 


_ 8B 


d= — 
д0 
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Now, rearranging and expressing the remaining terms associated with the variation 
parameters in terms of the Jacobians, we have 


да; А0"! дъ; АО" 92е; лр"! 
AU"! + Atl 51 ЕЕЕ. + 53 4 20 ss dAU^ 
д i Ox; OX; OX; 








At? 07 (aja; + bja;)AU"*! да; Ар"! 9? (ajb; + bjb;) AU"! 
$2 d 4s4| [ ————————— 











2 дх;дх; OX; OX; OX; 
a( ab; AU"! E д?е;; a} М 126 + b;j)AU"*! £ a 
OX; 0X; 0x; OX; 
oF” ӘС" Ary a дЕ" ӘС" 
Al ч =, j +bi)( — + —4 —B" 
T ( OX; = OX; ) 2 Е (a S ( OX; T OX; 
oF’ ӘС" 
-«( PT. в") t O(AP) = 0 (13.6.2) 
OX; OX; 
with 
п+1 дВ п+1 п+1 
АВ" = ЗСА" — dAU (13.6.3) 


Here, the product of the diffusion gradient Jacobian with third order spatial derivatives 
is neglected and all Jacobians a;, b;, cjj, and d are assumed to remain constant spatially 
within each time step and to be updated at subsequent time steps. The FDV parameters 
51,52,53, 54 аге defined in Section 6.5.1 and Figures 6.5.1 through 6.5.3. Additional 
parameters for source terms 55, sg are defined in a similar manner: 


Sq AB => ssAB 
(13.6.4) 
SpAB => sgAB 


where the source term FDV parameters ss (first order source term FDV parameter) 
апа 56 second order source term FDV parameter) are evaluated as 


min(r, 1) г>а, а 2 0.01 


55 = 0 г<а, Пау > 0 (13.6.5а) 
1 Damin = 0 
1 
$6 — 5(1 + S2); 0.05 < n < 0.2 (13.6.5b) 
with 


r = ,/ Раћах — Раз, | Damin (13.6.5) 


where the Damkóhler number Da can be defined in five different ways as shown in 
Table 22.2.1. 
For simplicity, we may rearrange (13.6.2b) in a compact form, 
92 
5 (Ei; AU"*!) + Q" + О(АП), (13.6.6) 
Ху 


Xi 





д 
R = AAU"! + —(E; AU"! 
+ Ox; ( ) " д 
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or, lagging E; and £;; one time step behind, 





д 9? 

A+E"— +E" AU"t! — —Q" 13.6.7 

( T "OX; У ita) о ( ) 

with 

At? 

A — 1— At ssd — —-56 d (13.6.82) 

At? " 
E, = [arsa + s3b;) + = bs d(a; + b;) + 5 да; + ма | (13.6.8b) 


2 


» At 
E; — (At saci; — 


n 
ij a bela; + bja;) + s4(ajb; t bib; EI (13.6.8c) 





д л? А? 
D EE IG + <a) (Е? + 67) + (а + bB” | 





9? At? APR 
"dns [e + ЂЕ; + в))| = (a + sa)" (13.6.8d) 
1 Ј 


An alternative scheme is to allow the source term in the left-hand side of (13.6.7) to lag 
from n+ 1 to n so that (13.6.7) may be written as 











„д ә? 

( +H + Eig x) AU"! = —Q" (13.6.9) 
д А? At? 9? 

"= At + Ža ) (E? -- G^) - “—(а; + Ь)В" | — 

" “| 75 је + ЕНИ | бб) 


л? At? At? 


(13.6.10) 


13.6.2 INTERPRETATION OF FDV PARAMETERS ASSOCIATED WITH JACOBIANS 


The flowfield-dependent FDV parameters as defined earlier are capable of allowing var- 
ious numerical schemes to be automatically generated as summarized in Section 6.5.4. 
For the purpose of completeness and emphasis, they are repeated here along with ad- 
ditional features associated with FEM and the source terms. 

The first order FDV parameters s; and s5 control all high-gradient phenomena such 
as shock waves and turbulence. These parameters as calculated from the changes of 
local Mach numbers, and Reynolds (or Peclet) numbers between adjacent nodes are 
indicative of the actual local element flowfields. The contours of these parameters closely 
resemble the flowfields themselves, with both s; and ss being large (close to unity) in 
regions of high gradients, but small (close to zero) in regions where the gradients are 
small (see Figures 6.5.1 through 6.5.3). 

The second order FDV parameters s? and s4 are also flowfield dependent, exponen- 
tially proportional to the first order FDV parameters. However, their primary role is 
to provide adequate computational stability (artificial viscosity) as they were originally 
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introduced into the second order time derivative term of the Taylor series expansion of 
the conservation flow variables U"*, 

The s, terms represent convection. This implies that if sı = 0, then the effect of 
convection is small. The computational scheme is automatically altered to take this ef- 
fect into account, with the governing equations being predominantly parabolic-elliptic. 
The 5з terms are associated with diffusion. Thus, with s3 = 0, the effect of viscosity or 
diffusion is small and the computational scheme is automatically switched to that of 
Euler equations where the governing equations are predominantly hyperbolic. If the 
first order variation parameters s, and s5 are nonzero, this indicates a typical situation 
for the mixed hyperbolic, parabolic, and elliptic nature of the Navier-Stokes system of 
equations, with convection and diffusion being equally important. This is the case for 
incompressible flows at low speeds. 

The unique property of the FDV scheme is its capability to control pressure oscilla- 
tions adequately without resorting to the separate hyperbolic-elliptic pressure equation 
for pressure corrections. The capability of the FDV scheme to handle incompressible 
flows is achieved by a delicate balance between 51 and s5 as determined by the local 
Mach numbers and Reynolds (or Peclet) numbers. If the flow is completely incompress- 
ible (M = 0), the criteria given by (13.6.9) leads to s; — 1, whereas the FDV parameter 
s3 is to be determined according to the criteria given in (13.6.11). Make a note of the 
presence of the convection-diffusion interaction terms given by the product of bja; in 
the s; terms and ajb; in the s4 terms. These terms allow interactions between convection 
and diffusion in the viscous incompressible and/or viscous compressible flows. 

If temperature gradients rather than velocity gradients dominate the flowfield, then 
53 1s governed by the Peclet number rather than by the Reynolds number. Such cases 
arise in high-speed, high-temperature compressible flows close to the wall. 

The transition to turbulence is a natural flow process as the Reynolds number in- 
creases, causing the gradients of any or all flow variables to increase. This phenomenon 
is a physical instability and is detected by the increase of s3 if the flow is incompressible, 
but by both s3 and s; if the flow is compressible. Such physical instability is likely to 
trigger the numerical instability, but will be countered by the second order variation 
parameters s; and/or s4 to ensure numerical stability automatically. In this process, 
these flowfield dependent variation parameters are capable of capturing relaminariza- 
tion, compressibility effect or dilatational turbulent energy dissipation, and turbulent 
unsteady fluctuations. These physical phenomena are originated from transitions and 
interactions between inviscid and viscous flows. They are characterized by the product 
of s3 and the fluctuation stress tensor (s37;;) in which the stresses consist of mean and 
fluctuation parts. As a consequence, AU"*! in (13.6.3) or (13.6.5) may not uniformly 
vanish, indicating that some regions of the domain (such as in the boundary layers) re- 
main unsteady if the flow is turbulent. However, if turbulent microscales (Kolmogorov 
microscale) are to be resolved, then we must allow mesh refinements normally required 
for the direct numerical simulation (DNS). 

A unique feature in finite element applications of the FDV theory is the FDV pa- 
rameters, which can be used as error indicators for adaptive meshing. The source terms 
such as those contributing to the finite rate chemistry were not included in Section 6.5. 
These topics are elaborated next. 
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FDV Parameters Used as Error Indicators for Adaptive Mesh. ^n important contribution 
of the first and second order FDV parameters is the fact that they can be used as error 
indicators for adaptive mesh generations (see Figure 19.2.5, Section 19.2.1). That is, the 
larger the FDV parameters, the higher the gradients of any flow variables. Whichever 
governs (largest first or second order variation parameters) will indicate the need for 
mesh refinements. In this case, all variables (density, velocity, pressure, temperature, 
species mass fraction) participate in resolving the adaptive mesh, contrary to the con- 
ventional definitions of the error indicators. 


Finite Hate Chemistry. In the case of reacting flows, the source term B contains the 
reaction rates which are functions of the flowfield variables. With widely disparate time 
and length scales involved in the fast and slow chemical reaction rates of various chemi- 
cal species as characterized by Damkóhler numbers, the first order source term variation 
parameter ss is instrumental in dealing with the stiffness of the resulting equations to 
obtain convergence to accurate solutions. On the other hand, the second order source 
term FDV parameter sę contributes to the stability of solutions. It is seen that the criteria 
given by (13.6.5) will adjust the reaction rate terms in accordance with the ratio of the 
diffusion time to the reaction time in finite rate chemistry so as to assure the accurate 
solutions in dealing with stiffness and computational stability. 


Influence of FDV Parameters on Jacobians. Physically, the FDV parameters will influence 
the magnitudes of Jacobians. The diffusion variation parameters s3 and s4 as calculated 
from Reynolds number and Peclet number can be applied to the Jacobians (ai, bi, cij), 
corresponding to the momentum equations and energy equation, respectively. Further- 
more, two different definitions of Peclet number (Pei, Per) (see Table 22.2.1) would 
require the s3 and s4 as calculated from the energy and species equations to be applied 
to the corresponding terms of the Jacobians. Similar applications for the source term 
variation parameters ss and sę should be followed for the source term Jacobian d, based 
on the various definitions of Damkóhler number (Da;, Daj;;, Dajj;, Dary, Day) as 
shown in Table 22.2.1. In this way, high temperature gradients arising from the momen- 
tum and energy equations and the finite rate chemistry governed by the energy and 
species equations can be resolved accordingly. 


13.6.3 NUMERICAL DIFFUSION 


Note that the numerical diffusion is implicitly embedded in the FDV equations. This 
can be demonstrated by writing (13.6.2a) separately for the equations of momentum, 
continuity, and energy. Combining the momentum and continuity equations and recon- 
structing the original differential equations, we identify the numerical diffusion terms 
which are produced for all governing equations as a consequence of FDV formula- 
tions. We summarize the reconstructed equations of momentum, continuity, and en- 
ergy without the source terms from (6.5.25), (6.5.28), (6.5.31). It is interesting to note 
that if we neglect all incremental (fluctuation) terms, we arrive at the results identical 
or analogous to many of the recent developments in FEM for the treatment of con- 
vection dominated flows, including the generalized Petrov-Galerkin (GPG) methods, 
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characteristic Galerkin methods (CGM), etc., presented in the previous chapters. To 
demonstrate this analogy, let us neglect all incremental and higher order terms, but 
retain only the second order derivative terms, with s; = 1/2, so that we may arrive at 
the form more easily recognizable. Here, all components of convection and diffusion 
Jacobians can be shown to be the velocity components, at" ) a B а® = — vi. These 
arrangements lead to 


Momentum 

a 

a PV) * (viv) + pP,j— Tiji = Sj(m) (13.6.11) 
with 

Sj(m) — ET (руу; + рб — Ту) 1, (13.6.12) 

Continuity 

др 

gr tP) = SC) (13.6.13) 
with 

At 

5(с) = —- K(pvivj)uj + Ру — тыу + Oil) yi] (13.6.14) 

Energy 

a 

эр ФЕ) + [ФЕ+ р)у: — КТ — тууу] = 5(е) (13.6.15) 
with 

S(e) = а Е + p)vi)i — – (труд и (13.6.16) 


D the right-hand side terms for all equations, they are identified as nu- 
merical diffusions which arise from GPG or CGM formulations. It is seen that second 
derivatives of pressure arise on the right-hand side explicitly. Direct comparisons can 
be made with reference to CGM through (13.4.9) through (13.4.14). 


13.6.4 TRANSITIONS AND INTERACTIONS BETWEEN COMPRESSIBLE AND 
INCOMPRESSIBLE FLOWS AND BETWEEN LAMINAR AND TURBULENT FLOWS 


In order to understand how the FDV scheme handles computations involving both 
compressible and incompressible flows, fundamental definitions of pressure as involved 
in compressible and incompressible flows must be recognized, as pointed out in 
Section 6.5.6. In view of (6.5.33) through (6.5.36), we note that, if p, as given by (6.5.36) 
remains a constant, equivalent to a stagnation (total) pressure, then the compressible 
flow as assumed in the conservation form of the Navier-Stokes system of equations 
has now been turned into an incompressible flow, which is expected to occur when 
the flow velocity is sufficiently reduced (approximately 0.1 < M < 0.3 for air). Thus, 
(6.6.36) serves as an equivalent equation of state for an incompressible flow. This can 
be identified nodal point by nodal point or element by element for the entire domain. 


13.6 FLOWFIELD-DEPENDENT VARIATION METHODS 


When inviscid flow becomes viscous, we may expect that the flow may become lami- 
nar or turbulent through inviscid/viscous interactions across the boundary layer. Below 
the laminar boundary layer, if viscous actions are significant, then the fluid particles are 
unstable, causing the changes of Mach number and Reynolds number between adja- 
cent nodal points (assuming they are closely spaced) to be irregular, the phenomenon 
known as transition instability prior to the state of full turbulence. Fluctuations due to 
turbulence are characterized by the presence of the terms such as in (6.5.37). Physically, 
this quantity represents the fluctuations of total stresses (physical viscous stresses plus 
Reynolds stresses) controlled by the Reynolds number changes between the local adja- 
cent nodal points. Thus, the FDV solution contains the sum of the mean flow variables 
and the fluctuation parts of the variables. Once the solution of the Navier-Stokes system 
of equations is carried out and all flow variables are determined, then we compute the 
fluctuation part, f’ of any variable f, as given in (6.5.38). Unsteady turbulence statis- 
tics (turbulent kinetic energy, Reynolds stresses, and various energy spectra) can be 
calculated once the fluctuation quantities of all variables are determined. Although the 
solutions of the Navier-Stokes system of equations using FDV are assumed to contain 
the fluctuation parts as well as the mean quantities, it will be unlikely that such infor- 
mation is reliable when the Reynolds number is very high and if mesh refinements are 
not adequate to resolve Kolmogorov microscales. In this case, it is necessary to invoke 
the level of mesh refinements as required for DNS. 

Unsteadiness in turbulent fluctuations may prevail in the vicinity of the wall, al- 
though a steady-state may have been reached far away from the wall. This situation can 
easily be verified by noting that AU"*! will vanish only in the region far away from the 
wall, but remain fluctuating in the vicinity of the wall, as dictated by the changes of Mach 
number in the variation parameter s3 between the nodal points and fluctuations of the 
stresses due to both physical and turbulent viscosities in At;; characterized by (6.5.37). 


13.6.5 FINITE ELEMENT FORMULATION OF FDV EQUATIONS 


We recall that all the provisions and numerical aspects for the physical phenomena such 
as discontinuities and fluctuations of flow variables have already been incorporated in 
the FDV equations. The standard Galerkin integral formulations of the FDV equations 
are all that will be necessary. Thus, we begin by expressing the conservation and flux 
variables and source terms as a linear combination of trial functions ®, with the nodal 
values of these variables in the form, 


ок) = &,()U.(), Ех, г) = Фа (к)Е, (0) 
С; (х, t) = ,(x)Gai (1), B(x, t) = Фа(х)Ва (1) 


Applying the standard Galerkin approximations to (13.6.7), we obtain 
| $,R(U, F;, Gi, B) 42 — 0 (13.6.17) 
а 
ог 


(Агатр + Варга) А02 = H”, + №, (13.6.18) 
В. 
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where 


At? 
Ag = f Dy Py dQ, m, — B. + At $5 drs + 586 drm dms (13.6.19) 
Q 


Ар 
В.в, = | | = [arsan + 53 bis) F 79-18200: F 564, (Gits ar Биз) F sah Bi) 
Q 


AP 
x Oy i Pg — {essen = => bs2 irra jes + birta jts) + 84(Girtbjts + dirtbjts 


AP 
— Чис) i 1] а9 + | || дина + 53 Брз) + 75 [рова аи 
r 


ko At? 
+ S6drt (dits + bits) + sabi) Ba Pet [n S3Cijrs — —5 [Ва(ана па 


* * 
+ Dirt jts) + S4(GireD jts - bi bj — ses Ф.Ф У паг (13.6.20) 


: Ar? „ At? ; 
Hy Е | (| лит, + Св) + 6-9% (Ев TG is) + a irs i bn) Bs Pai Pp 


At? At? 
= a Girs + bis) (Fg. + Ср) Фаг Фр, + | ar + 4B о.о) dQ 


(13.6.21) 


At? At? 
м, = | {| - At (Fei, + Св.) m as (К; + Сз) = 75 (tirs Р br) BR Da Фр 


AC n n T a 
+ a irs + bis (Fg, + Су») Dy Dg j nj аг (13.6.22) 


Here all Jacobians must be updated at each iteration step, Ф, represents the Neu- 
mann boundary trial and test functions, with o, B denoting the global node number 
and r, s providing the number of conservation variables at each node. For three di- 
mensions, i, j — 1, 2, 3 associated with the Jacobians imply directional identification 
of each Jacobian matrix (ai, аә, аз, Бу, Ро, Ёз, Сіл, C12, C13, C21, C22, C23, C31, C32; C33) with 
r,s = 1,2,3,4,5 denoting entries of each of the 5 x 5 Jacobian matrices. These indices 
can be reduced similarly for 2-D. 

Evaluation of integrals in (13.6.19)-(13.6.22) must begin with local elements of the 
form 


(Аид + Bers) AUR = BNO + Мо 


We shall describe the procedure for two-dimensional isoparametric elements using 
Gaussian quadrature integrations with an EBE process for assembly into a global form 
as shown in Section 10.3.2. The local FDV finite element equation given above repre- 
sents a system of 16 equations with N, M = 1,2, 3, 4 and r, s = 1, 2, 3, 4. These matrix 
equations are constructed by summing terms with repeated indices. A simple computer 
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algorithm can be developed to achieve this process. For example, E б» АШ їаКе$ 
the form 


Ап Ар Аз Ац AU; 
Ап Ар Аз Ац АШ» 


АШ» 

AU, 

| | AU, 
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Similarly, ВО. AUS is of the form 
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Bun Bun Bun Ba Baa Bn» Bis Bua Bun Bun Bua Bua Bun Bun Bu Bu AU» 
Bus Bus) Buss Bousa Boii Boi) Bras Bina Box Bo332 Bo333 Возза Bai Bas) Водзз Водза 
Bua Bua Ваз Boaa Bray Bra) Bas Вол Вз Воза Brus Boua Bui Baa) Bas Baa AU» 
Ву Ву; Вуз Вуд Bb211 B3212 B3213 Bszi4 Bii. Bo. Baa. Ba. Ba Bao Bias. Bina АШ 
| By Bii Ват B3124 B3221 B3222 B3223 B3224 B3321 B3322 B3323 B3324 B3421 B3422 B3423 B3424 ХИ 


B3131 B3132 B3133 B3134 B3231 B3232 B3233 B3234 B3331 B3332 B3333 B3334 B3431 B3432 B3433 B3434 | | AU33 














Вир Ва Виз Вид Ва Вр Ваз Bazza Baza. Baz22 Baz23 Bazza Baaz1 Bagor Bagr3 Baars 


р. Вуз Визз Виз Врз Врз Врзз Bazza Bizz Ba332 Baz33 Ваза Baa31 Baa32 Bag33 Bana | E 
AU 4g 








> 
S 
peo eed UNE ea d E 























Byy Buy Bus Bys Bazar Bara2 Baggs Bazsa Bazy Ваза; Вазаз Віза4 Вадд Вила Basag Baga 


For example, let us examine one of the terms in Bi214, 


At? 
Во = 5 за а jj4D1,; $2, jd E - -- with i, j=l,2, t=1,2,3,4 
2 
All integrals are to be integrated using Gaussian quadrature. 
The domain integrals on the right-hand side are evaluated similarly. However, they 
will result in a column vector compatible with left-hand side. 
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The evaluation of boundary integrals that appear in both left-hand side and right- 
hand side are discussed in the next section. 


13.6.6 BOUNDARY CONDITIONS 


Treatment of boundary conditions in finite element methods is simple and straight- 
forward as discussed in Section 10.1.2. Particularly, in FDV formulations where all 
regimes of velocity are to be accommodated in multidimensions, implementations of 
boundary conditions are self-explanatory. Neumann boundary conditions in FDV oc- 
cur in both left-hand side and right-hand side. The left-hand side Neumann boundary 
integrals are evaluated and summed into the corresponding domain integrals as first 
discussed in Section 10.2.4, whereas the right-hand side Neumann boundary conditions 
appear as a column vector as shown in Section 10.1.3. 


The Neumann boundary conditions 
To illustrate, let us consider one of the boundary integrals multiplied by the conser- 
vation variable vector on the left-hand side. 


(üN-dgpidMz23s2135434 корења 
* * 
| irs n GynidT AUy, — | (аут o asina) AU + (аот + аот) Ал 
г г 


* * 
+(a11311 4- 4513012) AUS + (a471 + az4n2)A U14} Ф Фаг 


«f {(аз1п + апт)АО + (аот + адот) АО 
г 


+(an3nı + az4n2)A Uz3 + (a141 + az4n2)A Uz4} i Фаг 
УММ а а та 
(3)N-21,"23,M21,2,521,2,3,4, 5j 21,2 
(4N-21,"24,M-1,2,5—1,22,354, , j — 1,2 
(ма ума вео аА е2 
(6) №=2,г= 2, М = 1,2,5 = 1, 2,3,4, 1, ј = 1,2 
(N22, 23,M21,2,521,2,3,4, 5] 512 
(N22 ^-24M212,$21,2,5,4, ,] 21,2 


Note that the terms with repeated indices will be summed for the free indices N — 
1,2 and r — 1,2, 3,4 for the two-node boundary line elements, resulting in the 8 x 8 
square matrix corresponding to the 8 x 1AUy; (see Figures 10.1.2 and 13.6.1). If two 
nodes, node 1 and node 2, of the boundary line element coincide with node 1 and node 
2 of the local element adjoining the boundary line shown in Figure 13.6.1, then the 8 x 8 
boundary line element matrix is algebraically added to the corresponding 16 x 16 local 
element matrix. This is the influence of the boundary conditions affecting the domain 
at the current time step n+ 1. 

The situation is different for the case of the right-hand side boundary integrals 
at the time step n. They simply result in a column vector as is the case for the reg- 
ular time-dependent finite element equations. Note also that various Jacobians are 
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8 x 8 boundary line element matrix 











| 


16 x 16 boundary element matrix 


Boundary 
element 





n 
Boundary Boundary line element 
line element In the fourth quadrant, 
270° « 0 « 360^ 


Figure 13.6.1 The8 x 8boundary line element matrix added to the adjoining 16 x 16 boundary 
element matrix for the left-hand side boundary integral terms. 


multiplied by convection flux variables and diffusion flux variables, indicating that not 
only the boundary values within the Jacobians but also the flux variable as specified at 
the boundary nodes are to influence the outcome of the CFD solution. 

It should be noted that one of the advantages of the FDV approach is the ability to 
specify all the values that occur in the Jacobians (a;, b;, cj;) and flux variables (F;, G;) at 
the boundary nodes. For example, primitive variables (Dirichlet boundary conditions) 
and their gradients can be specified at boundary nodes directly through the Jacobians 
and flux variables. 

To illustrate the boundary integrals with derivatives of trial functions, we consider 
a typical case as in Figure 13.6.1. 


ж ж 
Мағ, Фу by, nad 
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Using Figure 10.1.2b or Figure 13.6.1, let us examine the following integrals: 


ж ж Lð i Os * 5 
аг = © Ө б cosds, =(i- >) 
[a Q1 174 | Ф Эз Өх cos 0ds di ( T 





ж ж Lg Фу д5 + $ 
dr = C. sin ds, = >) 
f G1 Pi 57? | Фі as ay sin 0ds d» (5 
Notice that 0s/0x — 1/cos0 and ðs/ðy — 1/sin0 lead to indeterminate forms when 
dealing with horizontal or vertical boundary lines (0 = 0°, 90°). The boundary integrals 
should be set equal to zero when these conditions arise. 


The Dirichlet boundary conditions 

Implementations of Dirichlet boundary conditions as discussed in Section 10.1.2 
cannot be applied. This is because the solution vector is in terms of the incremental 
conservation flow variablesA UZ*!. At the boundary nodes with Dirichlet data (constant 
throughout the entire process), we have AU"*! = U"+! — U" = 0. This must be verified 
at each time step. As seen already for the case of Neumann boundary conditions, all 
Dirichlet data are to be implemented in the Jacobians and flux variables that appear at 
boundary nodes. No other steps are needed for the specification of Dirichlet boundary 
conditions. 


Remarks: The FDV equations can be solved using FDM (see example problems in 
Figure 6.8.2) or FEM. However, the solution process via FEM is much more rigorous. 
Using the EBE assembly, the maximum size of matrix is 16 x 16 or 32 x32, respectively, 
for 2-D or 3-D isoparametric elements. The column assembly of EBE strategy combined 
with GMRES introduced in Section 11.5.3 leads to an expedient solution process. Thus, 
matrix multiplication must be replaced by the local element equations, which will then 
be transformed into a global column vector. This allows the finite element equations of 
the large grid system to be solved with the GMRES scheme effectively. 


13.7 EXAMPLE PROBLEMS 
(1) Quasi-1-D Supersonic Flows (Euler Equations) with Two-Step GPG 
Given: Quasi-one-dimensional rocket nozzle given in Section 6.8.1. 


Solution: 'This problem was solved using 500 linear finite elements with two-step 
GPG. The computed results are shown to be in good agreement with the analytical 
solution in Figure 13.7.1. 


(2) Two-dimensional Supersonic Flows (Euler Equations) with Two-Step TGM 


Given: Geometry and initial and boundary conditions are as shown in Figure 13.7.2a. 


Solution: 'The results of calculations using TGM are shown in Figure 13.7.2b-e. The 
Ly norm error convergence history of all variables is shown in Figure 13.7.2f. 
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Figure 13.7.1 
sonic outlet. (b) Supersonic inlet, subsonic outlet. 
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Quasi-one-dimensional supersonic flow calculations using GPG. (a) Supersonic inlet, super- 
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Figure 13.7.2 Supersonic two-dimensional inviscid flow (TGM). (a) Geometry, initial, and boundary 
conditions (Mæ = 1.4, Væ = 1230m/s, T% = 1900K, P» = 0.81MPa). (b) Density contours. (c) Pressure 
contours. (d) Mach number contours. (e) Temperature contours. (f) Convergence. 


(3) Examples for FDV Methods 

(a) Shock Tube Problems. Two shock tube problems of differing shock strengths of the 
following data (AI unit) are tested: 

(i) pp=10°, pr=1, pr=10*, pr=0.125 

(ii) PL=10, рі = 1, рк = 10, рк = 0.01 
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Figure 13.7.3.1 Shock tube calculations (1,200 elements) using the FDV theory, solid lines and symbols 
indicating analytical solutions and numerical results, respectively. 


The FDV solutions for the above shock tube cases indicate perfect agreements with 
the analytical solutions as shown in Figure 13.7.3.1. The advantage of the FDV theory 
is an automatic switch from the Navier-Stokes system of equations to Euler equations 
with the calculated diffusion variation parameters (53,54) being zero everywhere in the 
domain. Only the convection variation parameters (51,52) remain nonzero. 
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Figure 13.7.3.2 Contour plots of calculated variation pa- 
rameters to test flow field-dependent properties in FDV. 
Note that variation parameter contours resemble those of 
flowfields themselves. (a) Calculated variation parameter 
contour distributions. (b) Flowfield contour distributions. 


(b) Compression Corner Flows. 'To demonstrate the role of the variation parameters, 
we examine the FDV solution for the flow over a ten-degree compression corner at 
Mo = 3, Re = 1.68 x 10* (Figure 13.7.3.2). Note that the contour distributions of the 
first order convection variation parameter s; resemble the flowfield depicting the shock 
waves, as shown in Figure 13.7.3.2a. The second order convection variation parameter 
$5 which represents the artificial viscosity for shock capturing closely follows s; with 
somewhat wavy distributions (52 = si ^). It is seen that the s; — 0 region (no changes 
in Mach number) is clearly distinguished from the region near the wall where s; is close 
to unity (rapid changes of Mach number). Note that s; — 0 changes to s; = 1 abruptly 
along the line where the shock is expected to appear. 

It is seen that the contour distributions of the first order diffusion variation parameter 
s3 resemble the boundary layer formation in the vicinity of the wall with thickening of 
contours toward the wall as compared to the first order convection variation parameter 
51. The second order diffusion variation parameter s4 whose role is to provide numerical 
diffusion for stability for the calculation of fluctuations of turbulent motions follows 
the trend of s3 with wavy distributions (s4 = sY и? No change in Reynolds number 
is indicated by s3 — 0 in the upper upstream region, which coincides with s, — 0 for 
convection as expected. 

The actual flowfield calculations based on these variation parameters are shown 
in Figure 13.7.3.2b. As the FDV theory dictates, the first order variation parameters 
(51, 53) control the physics and accuracy, whereas the second order variation parameters 
(52, $4) address numerical diffusion for stability. These variation parameters are updated 
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throughout the computational process until the steady-state is reached, with their con- 
tours continuously resembling the actual flowfield. 

It should be noted that the physical interactions between inviscid/viscous, compress- 
ible/incompressible, and laminar/turbulent flows are simultaneously controlled by the 
first and second order convection/diffusion variation parameters. These assessments 
will be verified from additional example problems presented below. 


(4) Driven Cavity Flow Problems to Test Compressibility/Incompressibility Characteristics 

This example is to demonstrate that the FDV scheme is capable of reaching the 
incompressible limit at low speeds as well as the shock capturing capability at high 
speeds. The cavity flow problem [Ghia et al., 1982; Yoon et al., 1998] is examined 
here for two different Mach numbers (M = 0.01 and M = 0.1). Streamline and vor- 
ticity contours shown in Figure 13.7.4a-d are in good agreement with FDM results 
of Ghia et al. [1982]. Density distributions (Figure 13.7.4e) for M — 0.01 are constant 
throughout the domain, whereas at M — 0.1 we note that variations begin to occur 
near the downstream upper region. The most significant feature is the distribution 





Figure 13.7.4 Driven cavity problems testing incompressibility/compressibility characteristics based on 
FDV theory. (a) Streamlines for M = 0.01. (b) Streamlines for M = 0.1. (c) Vorticity contours for M — 0.1. 
(d) Vorticity contours for M = 0.01. 
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Figure 13.7.4 Continued. (e) Density distributions. (f) Stagnation (total) pressure distributions. (g) Comparison 
of velocity distributions with experiments. 
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of the stagnation (total) pressure (Figure 13.7.4f) as calculated from (6.5.36), indi- 
cating that the stagnation pressure is constant at M — 0.01 and it begins to vary at 
M — 0.1, almost exactly the same way as density. This proves that (6.5.36) acts as 
the equation of state encompassing the incompressible and compressible flows. Com- 
parisons of the FDV solutions for the velocity distributions at the centerlines (Fig- 
ure 13.7.4g) confirm the trend disclosed in Figure 13.7.4e.f. The velocity distributions 
for M — 0.01 are identical to the results of the experimental data for incompressible 
flow, whereas the solution for M — 0.1 (compressible effect present) deviates from 
the incompressible case. The evidence is overwhelming that the FDV scheme is capa- 
ble of treating the transition automatically between the incompressible and compress- 
ible limit. 


(5) Hypersonic Flow Solutions by the FDV Method, M = 20, Re = 300,000, with Impinging 

Shock Wave on a Flat Inlet Combustion Chamber 

This example uses the impinging shock wave angle of 12.7° corresponding to the de- 
flection angle of 10°. The solution clearly shows the advantage of the FDV method, with 
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Figure 13.7.5 FDV parameters 51 and s? as calculated from the local Mach numbers and Reynolds 
numbers resembling the flow field itself. 
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Figure 13.7.6 Velocity vectors near the wall showing the primary and 
secondary boundary layers and reversed flows. 


the FDV parameters s; and s3 guiding the actual flow field topology and the flow field 
Jacobians dictating the shock wave turbulence boundary layer interactions. Further- 
more, the primary and secondary boundary layers are shown clearly with the reverse 
and rotational flows close to the walls (Figures 13.7.5-13.7.7). No chemical reactions are 
considered in this solution. See Chapter 22 for detailed discussions on chemical reac- 
tions. The results in this example were obtained from the computer program developed 
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Figure 13.7.7 Velocity vectors near the wall showing the rota- 
tional flow. 
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13.8 SUMMARY 


In this chapter, most of the currently available compressible flow analyses using FEM 
have been presented. They include GGM (generalized Galerkin methods), TGM 
(Taylor-Galerkin methods), GPG (generalized Petrov-Galerkin methods), CGM (char- 
acteristic Galerkin methods), DGM (discontinuous Galerkin methods), and FDV 
(flowfield-dependent variation methods). Exhaustive numerical results on TGM and 
GPG are available in the literature, and no attempt is made to introduce them here. 
Only a few selective examples are shown in Section 13.7 for illustration. 

Transitions and interactions between inviscid/viscous, compressible/incompressible, 
and laminar/turbulent flows can be resolved by the FDV theory. It is shown that the FDV 
parameters initially introduced in the Taylor series expansion of the conservation vari- 
ables of the Navier-Stokes system of equations are translated into flowfield-dependent 
physical parameters responsible for the characterization of fluid flows. In particular, 
the convection FDV parameters (s1, 52) are identified as equivalent to the TVD limiter 
functions. The FDV equations are shown to contain the terms of fluctuation variables 
automatically generated in due course of developments, varying in time and space, but 
following the current physical phenomena. In addition, adequate numerical controls 
(artificial viscosity) to address both nonfluctuating and fluctuating parts of variables 
are automatically activated according to the current flowfield. Just as important are 
the Jacobians providing interactions of any one variable with all other variables in the 
conservation form of the governing equations. It has been shown that practically all 
existing numerical schemes in FDM and FEM are the special cases of the FDV theory. 

Some simple example problems have demonstrated most of the features available 
in the FDV theory. It was shown that the calculated FDV parameters resemble the 
flowfield itself. The program originally designed for the solution of the supersonic flows 
is used to resolve incompressible flows of driven cavity problems, with the transition 
from incompressibility to compressibility automatically realized. 

There are other methods related to FEM which are not introduced in this chapter. 
They include spectral element methods, least square methods, and finite point methods. 
These are the subjects of the next chapter. 
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CHAPTER FOURTEEN 





Miscellaneous Weighted Residual Methods 


In the previous chapters, with an exception of GPG, the finite element formulations are 
based on the Galerkin methods in which test functions are chosen to be the same as the 
trial functions. This is not required in the weighted residual methods. 

Weighted residual methods other than the Galerkin methods include spectral ele- 
ment methods (SEM), least square methods (LSM), moment methods, or collocation 
methods, in which the test functions or weighting functions are not necessarily the same 
as the trial functions. In spectral element methods (SEM), polynomials in terms of 
nodal values of the variables are combined with special functions such as Chebyshev 
or Legendre polynomials. For least square methods, the test functions are constructed 
by the derivative of the residual with respect to the nodal values of the variables. Some 
arbitrary functions are chosen as test functions for the moment and collocation meth- 
ods. Recently, the weighted residual concept has been used in meshless configurations, 
known as the finite point method (FPM), partition of unity method, meshless cloud 
method, or element-free method. 

In the following sections, we shall describe a certain type of spectral element meth- 
ods, least square methods, optimal control methods (OCM), and finite point methods 
(FPM). They are selected here for discussion because of their possible future potential 
for further developments. 


141 SPECTRAL ELEMENT METHODS 


The term "spectral" as used here implies a special function. Examples of such functions 
may be Chebyshev, Legendre, or Laguerre polynomials. These functions are expected 
to portray physical phenomena more realistically and precisely than other functions 
that have been discussed previously, leading to a greater solution accuracy. However, 
their applications are limited to simple geometries and simple boundary conditions. 

The spectral element methods (SEM) represent a recent development as a com- 
bination of the classical spectral methods and finite element methods, thus the term 
“spectral element." The classical spectral methods resemble the classical method of 
weighted residuals. 

In the classical spectral methods, trial and test functions are chosen such that they 
satisfy global boundary conditions. In the spectral element method, the trial and test 
functions are local and combined with isoparametric finite element functions as first 
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proposed by Patera [1984]. Applications of the spectral element methods to triangular 
finite elements were reported by Sherwin and Karniadakis [1995]. The basic idea, how- 
ever, was employed earlier in the so-called p-version finite elements [Babuska, 1958]. 
Later extensions can be seen in the h-p methods [Oden et al., 1989] and the flowfield- 
dependent variation spectral element methods (FDV-SEM) [Yoon and Chung, 1996]. 
The classical spectral methods are well documented in the book by Canuto et al. [1987]. 
Here, in this section, we utilize the concept of the classical spectral methods and apply it 
to the finite element method in such a way that the accuracy and efficiency are realized 
with a reasonable compromise. The most important aspect of SEM as applied to the 
FDV scheme is to portray turbulent behavior in direct numerical simulation (DNS) 
calculations. This will allow direct numerical simulation to be more efficient in which 
turbulence models are no longer required, as indicated in Section 13.6. 

In SEM formulations, we may use either Chebyshev polynomials or Legendre poly- 
nomials. Patera [1984] demonstrated the SEM formulation using Chebyshev polynomi- 
als. We illustrate the use of Legendre polynomials [Szabo and Babuska, 1991] as test 
functions in the following subsection. 


14.1.1. SPECTRAL FUNCTIONS 


In the traditional spectral methods, we use spectral functions that are normally provided 
by Chebyshev polynomials or Legendre polynomials. Either one of these polynomials 
can be used in the spectral element methods. Before we proceed to SEM, we briefly 
summarize the basic properties involved in the Chebyshev polynomials and Legendre 
polynomials. 


Chebyshev Polynomials 

The basic concept of the least squares approximations is used to derive the 
Chebyshev polynomials in which orthogonality properties are preserved. To this end, 
consider a polynomial o, (x) of degree r in x such that 


1 
| W(x) ®,(x)qr_1(x)dx = 0 (14.1.1) 


where W(x) is the weighting function 





1 
W(x) = 14.1.2 
oe ora 
and q,_(x) is an arbitrary polynomial of degree r — 1 or less in x. 
Let us now introduce the change in variables 
х = cos 8 (14.1.3) 


Substituting (14.1.3) into (14.1.2) and (14.1.1) yields 


Í Ф,(сов д)а 1(cos 0)d0 = 0 (14.1.4) 
0 
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which is satisfied by 

[ $,(cos0)cosk0d0 20 (k-0,1,...,r—1) (14.1.5) 
with 

®,(cos 0) — C, cosr0 (14.1.6) 


It follows from (14.1.3) that 
o, (x) — C, cos(r cos ! x) (14.1.7) 


are the required orthogonal polynomials with C, — 1. These polynomials are known as 
Chebyshev polynomials, which possess the orthogonality property 


f. —3x25-TzG)RGOdx 20 (rds) (14.1.8) 
E 

Тал(х) = 2x T(x) — a(x) (14.1.9) 
T(x)=1, (х) = х (14.1.10) 


The orthogonal square factor y, is given by 
1 
y= l (1 — x?)-2 T2(x)dx =0 (14.1.11) 
-1 
Since x = cos 0, T;(x) = cosr 0, we have 
= | собтвав= [7 "= 14.1.12 
y c Gom git raj (14.1.12) 


Thus, the nth degree least squares polynomial approximation to f (x) in (—1, 1), relevant 
1 


to the weighting function W(x) = (1 — x*)~2, is defined as 
n 
у(х) = oa T(x) (-1<x<1) (14.1.13) 
r=0 


The least squares approximations require that 


1 
| W(x)L f(x) — yG)f dx 2 min (14.1.14) 
Or 
a f л : 
TAN wwf ro -> 0] ах = 0 (14.1.15) 
Ром г=0 


1 1 
а, | | wooed] = f W(x) f (x) T. (x)dx 20 (14.1.16) 
-1 -1 
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with 
1 
J WOOT 
ак = ——  — 
| W(x)T?2dx 
-i 


1 
а=2 | d=! peas 
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ay E 
T 


| | (1 — x2)73 f(x) Tr (x)dx (14.1.17a) 
-1 


or in general 
B oue T gawi ja d 
а, = === — f(x) T(x; j N J ? pem 
хе Юю dle M, asi 


which has all polynomials of degree n or less, the integrated weighted square error 


1 
| | (1—х?)-[/(х) — у„(х)Ёах (14.1.17b) 


is the least when y,(x) is identified with the right-hand side of (14.1.13). 
In terms of the nondimensional variable € = x/Ax, the Chebyshev polynomials are 
summarized as follows: 


ТЕ) = совлд, 0—cos!& -1x&xl1 
T(E) = cos0 = 1 
T£) = cos(cos™! £) = € 


Е ТЕ) = cos n8 соѕ0 = – [соѕ(и – 1)0 + соѕ(и + 1)0] 


1 
2 
Or 


ETO = 0100) + 08) 


thus, the general formula is given by 


Tj. (£) 2 2£T,(£) - T5 (E) (14.1.18) 
T((&£) 2 1 

Т(&) =& 

T(E) = 26? -1 


ТЕ) = 463 — 3 
ТДЕ) = 86" — 862 + 1 
ТХЕ) = 1667 — 203 — 5Е 


Similar developments are applied to other directions for 2-D and 3-D geometries, 
which will then be utilized through tensor products for applications to multidimensional 
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problems. Applications of the Chebyshev polynomials to a spectral element method will 
be shown in Section 22.6.4. 


Legendre Polynomials 
The Legendre polynomials are based on the orthogonal properties of the least square 
concept. To this end, we require a polynomial ®,(x) of degree r in x such that 











b 
| W(x)9, (x)q, 1(x)dx = 0 (14.1.19) 
where W(x) — 1 is used for the Legendre polynomial. Consider the notation 
d'u, 
W(x),(x) = — e) (14.1.20) 
dx" 
Thus, it follows from (14.1.19) and (14.1.20) that 
b 
| u)(x)qr_1(x)dx = 0 (14.1.21) 
Integrating by parts 
[ug gal у +++ ++ щи s p eo (14.1.22) 
The requirement for the function ®, (x) defined by (14.1.20) 
1 d'u(x) 
o = 14.1.23 
r(x) W(x) dx ( ) 


be a polynomial of degree r implies that u, (x) must satisfy the differential equation 








d+! 1 Фи(х) 

о =0 14.1.24 

gx [еә ах" | ) 
in [a, b] with the 2r boundary conditions 

па) = иц(а) = иа) = --· = О =0 (14.125) 

u,(b) = ul (b) = ul(b) =--- =u, (Б) = 0 


For the least squares approximation over an interval of finite length, it is convenient 
to suppose that a linear change in variables has transformed that interval into the interval 
[—1, 1]. With W(x) = 1, we obtain 

dy, 

ах2'+1 


Using the boundary conditions (14.1.15) for (—1, 1) 


=0 (14.1.26) 


Uy — M - 1y (14.1.27) 


where , is an arbitrary constant. Hence, from (14.1.23) it follows that the rth relevant 
orthogonal polynomial is of the form 


d 
®,(x) = ri ey (14.1.28) 
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with 
= 1 
"27р! 
The polynomial obtained in this manner is the rth Legendre polynomial 
1 4 ,, n 
0) = uae D 


From the orthogonal property it follows that 


1 
ЈЕ 1, о Ги (хјах = 0 rzs 


(14.1.29) 


(14.1.30) 


(14.1.31) 


The value assigned to A, is such that L,(x) — 1 and it is true that | L,(x)] x 1 when 


|x| < 1. With the nondimensional variable, this gives 


1%(&) = 1 
L(£)—€& 


L(£) - 5GE - 1 

La(€) = 5 (58 - 36) 

LCE) = $GSt* ~ 308? +3) 

1266) = & (6867 — 706" – 158) 

1(&) = Qu — 315ё* + 105ё? — 5) 


1л(ё) = 2.4297 — 69367 + 3153 — 356) 


The recurrence formula is given by 











1 а 
109) = а др WY 
2+1 
Іа) = TELO -H al) 


(14.1.32) 


Applications of the Legendre polynomials to a spectral element method will be 


shown in the next section. 


14.1.2 SPECTRAL ELEMENT FORMULATIONS BY LEGENDRE POLYNOMIALS 


The most efficient approach toward multidimensional applications of the spectral el- 
ement methods is to utilize the isoparametric elements (quadrilaterals for 2-D and 
hexahedrals for 3-D). Using a linear element with only corner nodes, but accepting as 
high a spectral degree of freedom as desired for the side and interior modes for 2-D 
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(b) 


Figure 14.1.1 Spectral element configuration. (a) Two-dimensional spectral 
element. (b) Three-dimensional spectral element. 


and the edge, face, and interior modes for 3-D, it is possible to construct Galerkin spec- 
tral element integrals. By means of static condensation, all spectral mode degrees of 
freedom are eliminated, resulting in the final algebraic equations only in terms of the 
corner nodes. 

The spectral functions of the Legendre polynomials (14.1.32) are zero at the corner 
nodes but exhibit high order approximations elsewhere. In this process, any variable is 
to change nonlinearly everywhere but it is calculated only at the element corner nodes. 
To illustrate this point, let us consider the approximation of the variable U: 

For two dimensions (Figure 14.1.1a) we have 


Corner nodes: linear isoparametric function, oo 
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Side modes: Legendre spectral mode functions, Фб) 
Interior modes: Legendre spectral mode functions, o) 
U = &4U, 4- 06, - 9(DO,,, (14.1.33) 


For three dimensions (Figure 14.1.1b) we have 


Corner nodes: linear isoparametric function, pO 

Edge modes: Legendre spectral mode functions, Ф 

Face modes: Legendre spectral mode functions, o ) 

Interior modes: Legendre spectral mode functions, oD, 

U = OU, + OPO, + OP Ginn + OF 0, (14.1.34) 


where U, are the variables to be calculated at the corner nodes and U», Onn, and Û,mp 
denote spectral degrees of freedom. 

The global trial functions ®, are assembled from the corner node linear isopara- 
metric н pO, The Legendre functions for the side modes Фб) and the interior 
modes Фе) for two dimensions, and edge modes ФС, face modes of) and interior 
modes ot, for three dimensions are given as follows: 


For Two Dimensions 


Side modes: 


qn = за ES то (5) 


QD = 51 --E)G,() 


(14.1.35) 
ФУ = 50110608) 
e(9 — 20 - Gs) 
with m —2,...9; N9 2 4(g— 159 x2 
Interior modes: 
o0 — G, (E) G,(w) (14.1.36) 


1 
with m,n =2,...,q—2;(m+n) =2,...,¢,N = s[(q-2)(q-3)], 424 


where N(9 and N() denote, respectively, the total number of functional modes available 
for sides (1, 2, 3, 4) and interior. The highest polynomial order chosen is denoted by q, 
and Gn refers to the Legendre polynomials defined as 


1 
m(§) = FasL (8) — Ln 14.1.3 
б® = cun 7 bn] (14.137) 
with the маг о“ given p 
Гура (5) = = ans Ne Lm(€) - Lm- 1(&) (14.1.38) 


Similar "mo are obtained for pr y-direction. For illustration, variable orders of 
Legendre polynomials specified in different elements are shown in Figure 14.1.2. At 
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Figure 14.1.2 Two-D interpolation functions constructed by Legendre polynominal, pO 
(corner nodes), $5, (side nodes), oD (interior nodes). 


boundaries, higher order functions prevail over the lower order functions. In addition 
to the above polynomial space, (called $1) we may use another option of the space 
(called $2) in which (q — 1)? interior modes are applied. 


For Three Dimensions 
Еде тоде: Фр" = }(1—)(1—£)Gn(€) 


ФУ = (1 +) – Оба(т (14.1.39) 


etc. 
with m=2,...,g; N® =12(q-1); 422 


Face mode: Ф) = 1(1 – т) С„(&) С, (т) 


D = E1 + E)Gn m) G, (E) 

etc. 
with m,n =2,...,qg—2; (m+n)=4,...,q3 
М? = 3(4 – 2)(9 – 3); 4>4 


(14.1.40) 
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Interior mode: Y), = G,(£)G,(q)G,(C) (14.1.41) 


mnp 


with m,n, p=2,...,q—4; (m+n+ p)=6,...,q3 
МО = (4—3)(4—4)(4—5)/6; а>6 


In addition to the above polynomials ($1), we may use an optional space (52) in which 
(q — 1Y face modes and (q — 1)? interior modes (q 7 2) are applied. 


14.1.3 TWO-DIMENSIONAL PROBLEMS 


Spectral element methods may be implemented through the generalized Galerkin 
scheme. A more rigorous approach such as the FDV-FEM technique introduced in 
Chapter 13 can be combined with the spectral functions. This is particularly useful for 
dealing with high-speed flows where shock wave/turbulent boundary layer interactions 
occur. 

In general, the spectral element formulation begins with the Galerkin integral ex- 
pressed in the following form: 


For Corner Nodes 


| o,R(AU)dQ — 0 (14.1.42a) 

Q 

For Side Modes 

|| &)R(AU)dQ = 0 (14.1.42b) 
Q 


For Interior Modes 


f bY R(AU)dQ = 0 (14.1.42c) 
Q 


where the conservation variables U in the residual R(AU) of the Navier-Stokes system 
of equations are approximated by the trial functions, and the source terms are assumed 
to be zero. 

Substituting (14.1.33) into (14.1.42) yields the matrix equations, 


Ад + Ван 5,8. 88. А.д + Вр |[ AUps | 

Аб В. АС. Арды Ср, || АС, 

Amps + Bnigrs А. + СО; Amknp Srs + Dmknprs | LAU nps 
War |” 

=| Wt, (14.1.43) 
W mkr 


where a, B denote the product of the global corner node number times the total number 
of physical variables, whereas m, n, p, and q refer to degrees of freedom from the 
side and internal modes of Legendre polynomials with у, 6 — 1, 4 and r, s denoting the 
number of conservation variables (4 in two dimensions and 5 in three dimensions). 
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If the residual R(AU) is chosen to be the same as (13.1.2) for the FDV-FEM scheme 
without source terms, we obtain the matrix entries of (14.1.43) as follows: 


Ав = | ®%® до A=] Ф.Ф 49 Aw - | $,6,,dQ 
Q Q Q 
Ае | аа да | бап = | Фао 


Amkg = | Ding De dQ Aan =f Dink Фао Атр = Dink Ppp dQ 
Q Q Q 


(14.1.44) 


Выву = | {ar [—S14irs Poi Pg — 93(Dirs Pai Pg + Cijrs Pai Pp, j)] 
Q 


At? 
+ a ([s2Girea jes + birta jts) Pai Pp, – д.а Фе Фр] 


+ S4[(Girrbjts + birt bjts — drrCijts) Pai Pp,j — dre bits Pai Pp) dQ 


Bis = | ма» t $3 bi) 64,403 + S3Cijrs Dai Ên, j] 


AP kd 
+ a (S2dijrs + S4€ijrs) Pai Py, у | 452 
with 


dijrs = Airta jts + birta jts 


Cijrs = lirtbjts + birtb jts 
Banprs = | |-^ [(s1dirs + 53 Dirs)®a,iPnp F 53Cijrs Qoi up, ] 
2 
At? 5 
+ a (s2dijrs + аеро Фа фар | 42 


Буби =]. |-^r [(sidirs +53 Dirs )®}, ; Pp + зс Ф Фр] 
At? ayy 
+ 75 Wadiirs + ме Фу, Фа. |49 
CF =]. |-^ [(sidirs + $3 Бо Фу ; oi, + S3Cijrs oF | 
AP ay g 
+ Zz (ват: + забуна ФУ ; $ јао 
С ann -[ |-^r [(sidirs + 53 Бру ФУ „Фир + S3Cijrs $5 Op ;] 


At? a 
nu 5 Gidjrs + ме Фу Фир, |49 
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Bnigrs = {Ar [(Sidirs + 53 irs) Omk,i Pp + 83Cijrs Pmt i Pp, ү] 
а 
AP | 
+ 5 Gidirs + ме) ФФ. | dQ 
Bo = ~ б a $5 
Са = |-^r [(S1airs + 33 birs)Êmki ÈS + 33Cijrs Факс Фу] 
а 
AP "E 
+ a (adijrs + мер) ФФ |а 


Dmknprs x |-^ [(s1airs + 53 Б) Ф, Фл + S3Cijrs Omk,i Pnp, j | 
Q 


At? E- x 
+ — Gus + s4€ijrs)Pnki пр. |49 (14.1.45) 
Ий = Н + М + NE (14.1.46) 


with 


Ag 
He = [ [^r Фа Фа (Ру, + Сї) = —5 (irs + birs )Pai Pp, (Ебу; + ср) fae 


1 At? 
Nar = | $.|-^r (Fi F Су) F a Girs + birs)(F LG: 
r 


js.j PS] 


)]nar 
Г 
AP zd 
+ — Gs + 5де) АШУ, |љаг 
KY "n n At? b ay á | J 
Wi. = 2 {ar Фу Фе (Ра + G ir) F zy (irs +F irs) On; Pp, (Ебу + Ghja) } Q 


+ | ФУ {ar [ —51 (ai, AU?) — 83 (Б АШ! + ésto] 
Г 


AP 
+ =>“ [2 (ара у + бура уз) Ай + 54 (Girtbjts + birtbjts) aust] ni dT 


T At? 
J | фу |-^r (E7 + Gp) + Gre + bird (Ef G5; – ву) | аг 


~ 


Winker = | [At mi Pel Fg, + Bir) 
Q 


AP " 
= —5 (ns T birs)®mk,i ®p,j (Ар + Gy.) dQ (14.1.47) 


If the Neumann boundary conditions for spectral modes are not specified, then, 
by definition, 6*, = 6*,, = 0 and only the corner nodes are subjected to the Neumann 
boundary conditions. However, these spectral Neumann boundary conditions may be 
computed and added after the initial corner node computation, resulting in possible 


improvements for the final solution. 
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The orthogonal properties of the Legendre polynomials give rise to sparse local 
matrices. For example, the following orthogonal properties arise for diffusion terms: 


| Фу Фе, а 20 if and only if n = 2, or 3, zero otherwise 
Q 
| $y;O,,; dQ 20 always 


| Фу Фе; ао 2 0 if and only if y — 6 — even and m — nor m = n +2, 
zero otherwise 


f фе Фр 402 0 ifand only ifm= pandn =2 or3, with y = 1 or3;m=n 
and p = 2 or 3, with y = 2 or 4; zero otherwise 





|| Ф, Фил ада 20 ifandonlyifm=norm=n+2andk= p; k= por 
е К = p 2, and m — n; zero otherwise 





Itshould be noted that these results are also obtained by using the Gaussian quadrature 
routine for integration. 

Although the direct solution of (14.1.43) can be obtained, a number of other options 
are available. For example, we may initially consider only the corner node equations, 


( Аһвё» + Вв) АШ = Was (14.1.48) 


The solution of (14.1.48) can be subsequently applied to the side-mode and edge-mode 
equations of (14.1.43) to solve 


| Аб + Ста _ Ајпрћа + Саре | Fea | _ | Wi, — XY 


: P E i = (14.1.49) 
А kn rs => mkmr s mknp ors == mknprs AU nps W mkr Xmkr 


where 


Ae = (A gos T Byars) AUps 
Xinkr = (Акада F Ву») Ар» 
This allows (14.1.48) to be revised as 


(Aog ds F Baars) AUR = War m (A „òs F B rs) A ÔÈ, DES (Анон + Brine AU pepe 
(14.1.50) 


This approach resembles the so-called static condensation performed in reverse 
order. Thus, the solutions between (14.1.50) and (14.1.49) may be repeated until the 
desired convergence is obtained. 

Notice that one advantage of this formulation is that, although the corner node 
isoparametric finite element function remains linear, the side and interior mode spectral 
orders can vary from element to element (Figure 14.1.2) as high as desired in order to 
simulate particular physical phenomena such as turbulence. Furthermore, the corner 
node linear isoparametric functions allow the computation of variables only at the 
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corner nodes, irrespective of high order spectral functions chosen for side and interior 
modes. 


Remark: It has been demonstrated that the SEM is effective for nonlinear problems, 
particularly for problems with singularities such as in shock waves and with high gra- 
dients such as in turbulence. For linear partial differential equations with smooth exact 
solutions, the numerical analysis by SEM may produce results which are worse than 
those of linear FEM (corner nodes only). This is an important observation in that the 
imposition of the higher order functions (Legendre polynomials) upon the linear solu- 
tion surface may distort the numerical solution. This distortion may be drastic in some 
cases. Therefore, SEM is not recommended for linear problems. To illustrate, consider 
the results shown in the example below of the SEM solutions of a Laplace equation in 
comparison with the FEM solutions. 


14.1.4 THREE-DIMENSIONAL PROBLEMS 


For three-dimensional problems, the Galerkin integral is expressed in the following 
form: 


For Corner Nodes 


| o,R(AU)dQ — 0 (14.1.51а) 
Q 


For Edge Modes 

| &)R(AU)dQ = 0 (14.1.51b) 
Q 

For Face Nodes 


] 9$ ?R(AU)dQ = 0 (14.1.51с) 
Q 


For Interior Nodes 


mnp 


| ФО) R(AU)dQ = 0 (14.1.51d) 
Q 


Substituting (14.1.16) into (14.1.1) gives 


Aap Òs ae Берг» EC zn B Айё, T В} рг Аспра де F Bonpars 
ò 5 
Ag os T Biers Алби + Ст nps + Coi Alina tes + Chnpärs 


5 E 56 £o Е E Е É 
Ang ors + B agr АӨ» + С ит Arnknp drs + TP hirs Ay knpqOrs F етра 


ò 5 
Amkup 9 * Bnkuprs Arnkun®r s t С аи Amkunpò s t D, npn Amkunpq 95 F Emkunpar 5 


AU T Wa 1" 
АШ, Wi 14.1.52 
“1 adn, | | We, QS 


A И праг W mkur 
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with y, ó—1— 12;£E, 1-1 — 8; m, k, n, p, q, — degrees of freedom from edge, face, 
and interior modes; a, B = corner node variables; r, s = conservation variable degrees 
of freedom. 

Note that all matrix entries are identical to the two-dimensional case with the 
following exception: 


PN | 6.6, 48 Ашв = | $us pdQ Anp = | SY Ên AQ 

Q Q Q 
5 Фё Е $t d Dod 
Bad = [ P mku P, dQ д = |. Ok Dip, dQ Aang = [ P mku Pnp dQ 


^ ^ 


Amkunpq = | Фл Фард dQ (14.1.53) 
Q 


Banpars = | ма» + 53 TT + S3Cijrs Poi Pnpg, i] 
Q 
At? „ 
+ Zz (Sadijrs + заб југ Фа г Фара, ј | 42 
Bniugrs = | [^^ [(sidirs 4- 53 birs)Ê mku, i Pg T S3Cijrs PD inku i Pp, j] 
Q 
At? „ 
+ 75 (Sadijrs + S4€ijrs)Pmku,i Pp, j ¢ AQ 


^ 


C nus! = | [^^ [(51а + 53 Б) ФФ T SsCijrs ФФ] 
Q 
AP 2 | 
+ — Gus + m" dQ 
nis = | [^^ [(s1airs + 53 Бри) Фу Фара + S3Cijrs Ф Финеј] 
Q 
AP TA 
+ — Gus + забу ју Фаг Фира,] dQ 
Diu Í [^^ [0а + 5з р) Ф Фра + зс Ф Фара] 
Q 
AP LS Б 
+ — Guns F sais) © ans) dQ 
Di unprs 7 |. [^^ [(sidirs + за бр УФикиг Фа, + 83CijrsPmin,i Pry, ;] 
Q 
At? 5 Ee 
+ a (adiirs F S4€i jrs) mku,i Pnp, j f d2 


Epmkunpars = || [^^ UZ + 53 birs)Pmku,i Pnpg T S3Cijrs Dimiu,i Pnpa, j | 
Q 


AP 5 | 
+ a (adiirs + И) dQ (14.1.54) 
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У п n At? b EY n n d 
At Фу Ф в(Ев + Bir) — a (irs + irs) $5, Og, i (FBis + Св) Q 
А. 1 1. 1 
+ b ФУ Е $1 (an AUT" ) — $5 (by AUT" + Сіз АОИ )] 


» At? 
2 


[5 (ага уз + birta jts) AUC + $4 (Girtbjts + birtbjts) АО] | таг 
Ж АР 
+ cdm [^^ (Е + Gi) + =y (irs + bis (F5. TON 8)» dr 
Ww: Ат фе Фе (Е2, + Са )– ae + Брз) Фе Pp, j (Fai, + С") (ао 
mkr — 4 ткі = ВА ріг 2 irs irs) ™ mk,i ~ Bi \* Bis Bis 
=F f Eia [n [^5 (d ATI) — 83 [p ADU + Cijrs AUZt")] 
на (ааз + Бај) АО + s4 (airtbjis + Буз) АО паг 
2 2 VC irt jts irt® jts sj 4 Girt? jts irt? jts s,j i 


a А? 
+ E [^^ (F; T G; )+ a irs => bi; (F5, ; + Gis rm B) n аг 


~ 


W mkur = [ far Ô mku, i De (Fhir EN Ср) 
p Š 
Е 75 (tirs + Б) Ф Фвр, (Fo, 95,)] dQ (14.1.55) 


As mentioned earlier for the case of two dimensions, the Neumann boundary condi- 
tions involved in all spectral degrees of freedom do not exist and are not applied, initially. 
However, they may be computed and added after the initial corner node computation. 
As in 2-D, we begin with 

(Aap®ys + Burs) AUR! = Wt. (14.1.56) 
In this process, the FDV-FEM computations are carried out with h-adaptivity until all 


shock waves are resolved. The next step is to resolve turbulent microscales using the 
spectral portion of the computations 


Andre = Chas Amps; sc = Arriipatrs F m Аб, 
А + Chor a d 85 + D hs Ард» + 5 P A От 
AB днз TG ла Атипрдз + D yan Amkunpq ors + Emkunpqr 5 AU spas 
Wir Ху 
= | Wa |-| Ær (14.1.57) 
W rier Xmkur 


ш 


= (Arg ба + Вок ) A Ups 
- = (Аё вд: + Вёз) A Ups 
праг = (Amkuup os + Bmkugrs ) A Ups 
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which act as source terms or coupling effect of the corner nodes upon spectral behavior 
through side, face, and interior modes. The final step is to combine (14.1.56) and (14.1.57) 
by 

(Абад F Вевгу) AUS = War + Yor (14.1.58) 
with 

Yor = (Абад + Biss.) АЙ», т (А1, + В) АЁЛЬ 

+ (Aanpg&rs + и am 

Thus, the convergence toward shock wave turbulent boundary layer interactions can be 
achieved through iterations between (14.1.57) and (14.1.58). Note that in this process, 
the convection implicitness parameters s; and s» are held constant, whereas the diffu- 


sion implicitness parameters s3 and s4 are updated through Reynolds numbers. Some 
examples are shown in Section 14.4. 


14.2 LEAST SQUARES METHODS 


The least squares methods (LSM) have been used in FEM by a number of authors 
such as Lynn [1974], Bramble and Shatz [1970], Fix and Gunzburger [1978], Carey and 
Jiang [1987], among others. In LSM, the inner products of the governing equations are 
constructed, which are then differentiated (minimized) with respect to the nodal values 
of the variables. The integration by parts which is normally required in the standard 
Galerkin method is not involved. As a consequence, higher order derivatives remain, 
which will then require higher order trial functions. The basic formulation strategies are 
described next. 


14.2.1 LSM FORMULATION FOR THE NAVIER-STOKES SYSTEM OF EQUATIONS 
To illustrate the procedure, let us consider the Navier-Stokes system of equations, 


90 dU 90 3U 








R= j b; b 14.2.1 
at au јад аказ, a 
where 
U = ФО, (14.2.2) 
The least squares formulation of (14.2.1) leads to 
ð 1 д 1 
L—Z(RR)- .RQ-0 
30, 2 R) A 
This leads to 
| W.RdQ = 0 (14.2.3) 
Q 
with the test function W, given by 
dR 
Wo = = (14.2.4) 


д0. 
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or 


dD, 0o, 0o, д2Ф 
Wa = ai b; с 
f° а 7e тах, 





(14.2.5) 


It is seen that the trial function ®, is not a function of time and the first term in (14.2.5) 
must vanish. To avoid this situation, we rewrite (14.2.1) in the form 








aU aU 920 
R — U"*! 0" А а — + b; bip aes 14.2.6 
“ (ax m Әх; та ) ( ) 
This will allow the test function W, to be written as 
dR 
Wa = JUI = = "Фе Е. IC Dy i + b; Фаг + Cij Фе) (14.2.7) 
with U = (U"*! + U")/2. Thus, (14.2.3) takes the form 
КО = Е" (14.2.8) 
where the stiffness matrix Kag is of the form 
At 
Kag = E Фе + зг (aj Pai + bj Pai + Cj Pai) 
кв + 5 Tu : (акфр, к+ b, Og, к+ Ci Og, bn) | ao 
and 
i At 
Fi = E Ф + 5 (aj Pai + bj Pai + с Фа) 
At ii 
x| 9s — 3 (a.i - big, i + Сеп Фра os) | d2Ug 
At 
+f E + 5 (а; Фа; + 6; Фа; + суфи B” dQ (14.2.9) 
2 


As noted from (14.2.7), the test function arising from the LSM formulation resembles 
the GPG methods discussed in Section 13.5. The functions W, are flowfield-dependent 
through the Jacobians a;, b;, and ¢;;. Various simplifications are available [Carey and 
Jiang, 1987 and others]. 


14.2.2 FDV-LSM FORMULATION 


Itis possible to use the FDV scheme for applications to LSM formulation. The advantage 
of FDV-LSM is to contain the time dependent terms for transient analysis. We begin 
with the FDV equations of the form (13.6.6): 


ДА ЊЕ 92л0"+1 
E;; ————— n 14.2.10 
OX; 7 OX; OX; "m Q ( ) 





R=AU"!+E, 
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Or 


IDa Da 
+ Ej 
Ox; дх;0х; 








R= e +E; Jav" +0" 


The test function for the LSM scheme is 


oR 


"әрт Фе ТЕ Фе; ЊЕ, Фаг (14.2.11) 


Substituting (14.2.10) and (14.2.11) into (14.2.3) leads to (14.2.6) 
КАО = Ва 
where 


Kop = f (Ф.Фв + ЕФоФвк + Ej, s P i 
Q 
+ E; Pai Og + E Ekai Pg, + Ei EkmPa,i Pg, km 
+ Ej; Dy ij Pp + Е; ЕФ, г; Фр, + Ej; Ei, 6, ;; 5.1) dQ (14.2.12) 


and 


Е" = | (Da +E; Dai + Ejj 64) Q" dO (14.2.13) 


Once again, the computational requirements for the FDV-LSM formulation are 
significantly greater than those of the FDV Galerkin method. 


14.2.3 OPTIMAL CONTROL METHOD 


The optimal control method (OCM) was applied to a highly nonlinear integrodifferen- 
tial equation such as in combined mode radiative heat transfer problems [Chung and 
Kim, 1984; Utreja and Chung, 1989]. It resembles the standard LSM except that penalty 
functions are used to provide constraints. 

The basic idea is to construct a cost function in the form 


1 
J=; | (Rn Rn + Nm) SmSm) dQ (14.2.14) 
Q 


where R, represents the residual of any governing equation and SË denotes a con- 
straint function which will convert a first derivative into a second derivative with Nm 
being the penalty parameter (see Section 12.1.2). For example, consider a steady-state 


14.3 FINITE POINT METHOD (FPM) 


two-dimensional Burgers equation of the form 


Rut eve (e Tio 


Ox Ox Ox ду 
= a (14.2.15) 
д д д5 95 
Ru dg eu PM up, Et =0 
дх дх дх ду 
with 
= ди 
5 = 5 – — = 0 
å EET 
a 9 
Sous = =0 
2 (14.2.16) 
= Soa == == 0 
de ds Ox 
= 0 
5,= 5, 27 =0 
ду 


Substituting (14.2.15) and (14.2.16) into (14.2.14) and minimizing the cost function J, 
we obtain 
ОЈ дЈ 


АГ d 


ad 
ò X) —— 9$, = 0 14.2.1 
Jua Iva Va + (m) Sm ( 7) 


3 Sm 


Since бие, ду, and òS, are arbitrary, it follows from (14.2.17) that 


Rn 
f (к + aet Jag =0 
Q дие Ua 
| 








8 
R, 
f (55 + dng jan - o (n—1,2, m, r —1,4) (14.2.18) 
Q OVa доо 


R 
|| (к = + А, om јаз = 
Q 95 па 3 Sma 


For other problems such asin combined mode radiative heat transfer where radiation 
source terms are to be separately calculated iteratively, the concept of penalty functions 
is particularly useful. Although simultaneous solutions of these equations are costly, 
they are quite useful for highly nonlinear problems. Applications of the OCM are 
demonstrated in Sections 24.3 and 24.4. 














14.3 FINITE POINT METHOD (FPM) 


Mesh configurations including local elements and nodal points are required for all 
computational methods discussed so far. In recent years, various methods which depend 
on finite number of points rather than meshes (meshless methods) have been developed. 
The so-called smooth particle hydrodynamics (SPH) [Lucy, 1977; Monaghan, 1988] has 
been used for the analysis of exploding stars and dust clouds using finite number of 
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points with a functional representation of the variable u(x) as 
u(x) — | w(x — x; )u(xj) dQ = oiu; (14.3.1) 
Q 


where w(x — x;) is the kernel, wavelets, or weight function and 6; is the SPH inter- 
polation function, with the kernel being approximated by exponential, cubic spline, or 
quartic spline. 

The concept of SPH can be extended to a meshless approach in terms of element- 
free Galerkin method (EFG) [Belytschko et al., 1996] or fixed least squares (FLS) and 
moving least square (MLS) procedures [Lancaster and Salkauskas, 1981; Onate et al., 
1996]. In the FLS and MLS methods, we replace the integral (14.3.1) of the variable 


u(x) by 


u(x) = P;(x)a;(x) (14.3.2) 
where P;(x) are the monomial basis functions and a;(x) are their coefficients. 

P;=(1,x,x?...) 1D (14.3.3a) 

P; = (1, x, y, x?, xy, y’, ....) 2D (14.3.3b) 


Expanding (14.3.2) to cover nodal points, we rewrite (14.3.2) as 


к= Бий (14.3.4) 
where 
PiQa) Ра) ·- Раба) 
E RE шш (14.3.5) 
Рико) Pan) e Pran) 


In order to determine the unknown coefficients a; , we introduce in (14.3.4) the weighted 
least squares operation in the form, 


Md (14.3.6) 
да; 
where J is the weighted least squares function, 
J = Wij (Pica = ш;)(Р ат = uj) (14.3.7) 
with W;; being the second order tensor weight functions, 
W(x — x1) 0 ee 0 
0 W(x —x2) с: 0 
Wij = : ; ; 4 (14.3.8) 
0 0 e W(x — xn) 


Performing the differentiation in (14.3.6) leads to 
ai = (Wnj Pak Pim) | Was Pic (14.3.9) 
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Substituting (14.3.9) into (14.3.2), we obtain 
и(х) = Фи (14.3.10) 


where 6; is the finite point interpolation function, 


D; = Ps (Waj PikPim) Wgm Pi (14.3.11) 
with 


and the diagonal component of the weighting functions may be chosen as a Gaussian 
function 


ехр[—(х/с)°] – ехр[—(х„/с)?] 
1 — exp[—@n/c)’] 


where xn is the half size ofthe support and c is a parameter determining the geometrical 
shape. 

Another meshless (finite point) method, known as the partition of unity (PUM) or 
h-p cloud method, was advanced by Duarte and Oden [1996] and Melenk and Babuska 
[1996], which is suitable for an unstructured adaptive method (Chapter 19). In this 
method, the variable u(x) is expressed as 


Wij = 





(14.3.13) 


u(x) = Pili (mnp) (14.3.14) 


where ®; is the MLS function of (14.3.11) and u;(5,,5) is the spectral function consist- 
ing of either Lagrange or Legendre polynomials with m,n, p representing orders of 
polynomials similarly as in (14.1.16). 

The functional representation of SPH, MLS, and PUM is based on the meshless 
approach. Lumping them all together, these meshless methods may be called the finite 
point methods (FPM), as suggested by Onate et al. [1996]. The advantage of FPM 
is obviously the elimination of the need for grid generation, which is itself a major 
task. 


14.4 EXAMPLE PROBLEMS 


In this section, we present some example problems of FDV spectral element methods 
using the Legendre polynomials [Yoon and Chung, 1996]. Spectral elements of Legendre 
polynomial degree 2 (q2) in space 2 (52) are applied in the spatially evolving three- 
dimensional boundary layers with shock wave boundary layer interactions in a single 
and double sharp leading edged fins. 


1441 SHARP FIN INDUCED SHOCK WAVE BOUNDARY LAYER INTERACTIONS 


To investigate the interaction of a shock wave with a boundary layer in three dimen- 
sions, a sharp leading edged fin is adopted as a model problem. Figure 14.4.1.1a shows 
the physical domain for a 3-D sharp fin (a = 20°) with a general flowfield structure 
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| ^ Inviscid shock 


< Fin 






Flow + 
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ГУ shock SY, У 
vores 55У 








Flat plate 
(a) (b) 


(c) 
Figure 14.4.1.1 Computational domain for a 3-D 20? fin and flowfield structure with 
M» = 2.93, P4, — 20.57 kPa, T4, — 92.39 K, Res; — 7 x 105/m. The inlet boundary 
conditions are obtained from the boundary layer analysis. On the solid surface, no- 
slip and adiabatic wall boundary conditions are applied. (a) 3-D 20° fin. (b) 20° fin 
interaction flowfield structures. (c) Computational domain. 


(Figure 14.4.1.1b) [Settles and Dolling, 1990]. The inlet boundary conditions and the 
corresponding flowfield structure are the same as in Knight et al. [Settles and Dolling, 
1990]. Here, the freestream Mach number and temperature are M,, = 2.93 and T5, = 
92.39 K, corresponding to the chamber pressure and temperature of 680 kPa and 251 K, 
respectively, with the Reynolds number of 7 x 105/m. The boundary layer thickness 8, 
at the apex of the fin is 1.4 cm, yielding a Reynolds number Reg, = 9.8 x 10°. In order to 
match the boundary conditions as used for the experiments [Settles and Dolling, 1990], 
the flowfield behind the fin is calculated as a flat plate boundary layer such that the com- 
puted boundary layer thickness 6, is set equal to the experimental value of 1.4 cm. On 
the solid surfaces, no-slip and adiabatic wall boundary conditions are applied. On the 
upper, lateral, and downstream exit boundaries, the flow variables are set free. Adaptive 
spaced grid points are 33, 41, and 31 in the streamwise, spanwise, and vertical directions, 
respectively. Spectral elements of Legendre polynomial degree 2 in space 2 are applied 
in the boundary layer. 

Figure 14.4.1.2 shows the background flowfield based on the geometric configura- 
tions and boundary conditions described in Figure 14.4.1.1, as observed from the front 
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(b) Pressure (Pa) (d) Mach number 
Figure 14.4.1.2 Background flowfield as observed from the front (x-z plane and y-z plane). 


(x-z and y-z faces). As such, no details of the hidden portion are shown. It is noticed that 
the trend is in reasonable agreement with the results of Narayanswami, Hortzman, and 
Knight [1993], with density and pressure increasing drastically along the shock waves, 
the temperature rise being distributed along the flat plate, and Mach number sharply 
decreasing through the shock waves toward the flat plate boundary. 

Vorticity variations at different planes are shown in Figures 14.4.1.3a through 
14.4.1.3e. The contours of vorticity component in the streamwise planes (y-z planes) in 
the x-direction with each plane identified as a, b, c, d, e are shown. The corresponding 
velocity vectors are plotted on the right-hand side. Clearly, the vortex stretching oc- 
curs toward downstream with the evidence of separation shocks, slip lines, and vortex 
centers close to the wall. These physical phenomena become more significant toward 
downstream in agreement with the schematics shown in Figure 14.4.1.2. 

Figure 14.4.1.4a shows the contours of vorticity component in the spanwise vertical 
planes (x cos a-z planes) in the y cos a-direction, with each plane identified as a, b, c, d. 
The vortex stretching occurs again toward downstream and moving upward away from 
the shock. The growth of vorticity is concentrated within the boundary layer close to 
the wall. 

In Figure 14.4.1.4b, the spanwise horizontal plane vorticity contours are presented 
at various locations (a:28,, b:28,, c:20.58,) where 6, is the boundary layer thickness. 
It is seen that vorticity increases toward the wall, with its intensity increasing toward 
downstream as expected. 
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Figure 14.4.1.3 Streamwise vorticity contours and the corresponding velocity vectors (t — 0.3965 ms). The 
vortex stretching occurs toward downstream with the evidence of separation shocks, slip lines, and vortex 
centers close to the wall. 


14.4.2. ASYMMETRIC DOUBLE FIN INDUCED SHOCK WAVE BOUNDARY 
LAYER INTERACTION 


Complex three-dimensional shock wave boundary layer interactions occur on asym- 
metric double fins. Schematic representation of an asymmetric crossing shock wave 
turbulent boundary layer interaction is shown in Figure 14.4.2.1a. The dimensions and 
freestream conditions employed in the experiment by Knight et al. [1995] are shown 
in Figure 14.4.2.1b. The same dimensions and freestream conditions are used in the 
present investigation. 

Figures 14.4.2.2a and 14.4.2.2b display density and pressure contours, respectively. 
Existence of crossing shock waves and expansion waves in the asymmetric double fins 
is clearly evident in these figures. Figure 14.4.2.3 shows velocity vectors at different 
streamwise planes (y-z planes) in the x-direction. It is evident that vortices are generated 
near the surface toward downstream. 

The present result is compared with experimental data [Knight et al., 1995] for 
wall pressure. The comparisons on the throat middle line and at streamwise location 
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(a) (b) 


Figure 14.4.1.4 Spanwise vertical and horizontal plane vorticity contours. (a) Spanwise vertical plane 
(x cos a-z plane) vorticity contours at various locations (t = 0.3965 ms, 0 < z/8 x 2.5). The vortex 
stretching occurs again toward downstream and moving upward away from the shock. The growth of 
vorticity is concentrated within the boundary layer close to the wall. (b) Spanwise horizontal plane 
(xcosa-y plane) vorticity contours at various locations (t =0.3965 ms). Is is seen that vorticity 
increases toward the wall with its intensity increasing toward downstream as expected. 


x = 46 mm are displayed in Figure 14.4.2.4a and Figure 14.4.2.4b, respectively. The 
present and experimental surface pressure on throat middle line are in general agree- 
ment at upstream, but deviate toward downstream. At x = 46 mm, the present and 
experimental surface pressures show a close agreement. 
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(a) (b) 
Figure 14.4.2.1.| Asymmetric double fin induced shock wave boundary layer interactions. (a) Schematic rep- 


resentation of asymmetric crossing shock wave turbulent boundary layer interaction. (b) Asymmetric double 
fins with Moo =3.85, Regoo =3 x 10°, P, — 1.5 MPa, T; —270K, à, —3.5mm. 
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(2) Density contours on front faces (2) Pressure contours on front faces 
(a) (b) 
Figure 14.4.2.2 Density and pressure distributions. (a) Density contours (min = 0.6 kg /m?, max — 


2.3 kg/ m3), existence of crossing shock waves and expansion waves appears. (b) Pressure contours (min = 
11 kPa, max-79 kPa). 
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Figure 14.4.2.4 Comparison of pressure distributions with experimental data. (a) Comparison between the 
present result and experimental data of wall pressure on throat middle line. The present and experimental 
surface pressures on throat middle line are in general agreement at upstream, but deviate toward downstream. 
(b) Comparison of wall pressure at x 2 46 mm for the present result and experimental data. At x = 46 mm, 
the present and experimental surface pressure show close agreement. 


14.5 SUMMARY 


In this chapter, we reviewed various methods that are related to FEM or weighted resid- 
ual methods. Although the spectral element methods (SEM) are accurate for simple 
geometries and simple boundary conditions, the SEM applications to complex multidi- 
mensional problems are not practical. The least squares methods (LSM) can be applied 
to complicated geometries, but computations involved are quite time-consuming. The 
research in meshless methods or finite point methods (FPM) has begun recently. Active 
research in FPM in the future appears to be promising. 

As we come to the end of finite element applications, we recall that, in Part Two, the 
finite volume methods (FVM) can be formulated using FDM as shown in Chapter 7. 
Thus, a similar treatment of FVM using FEM is the subject of the next chapter. 
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CHAPTER FIFTEEN 


Finite Volume Methods via Finite Element Methods 


15.1 GENERAL 


The finite volume methods (FVM) via FDM discussed in Chapter 7 may also be formu- 
lated using finite element methods (FEM). Schneider and Raw [1987], Masson, Saabas, 
and Baliga [1994], and Darbandi and Schneider [1999], among many others, contributed 
to the earlier and recent developments of FVM via FEM. 

The FVM equations via finite elements are the same as those given in (7.1.4) for the 
case of the Navier-Stokes system of equations using finite differences, 


AU 
È (X -в)ле+ у (к + G;)n; AT =0 (15.1.1a) 
or 
Y > (AU = AtB)AQ + Агу (F; + Gi); Ar = 0 (15.1.1b) 
CV CS 


It is seen that quantities to be evaluated are involved in control volumes AQ and control 
surfaces AI’. We shall demonstrate how they are evaluated using finite elements in this 
chapter. 

Consider the two-dimensional geometry as shown in Figure 15.1.1a. Note that global 
node 1 is surrounded by five elements, with each element divided into quadrilateral 
isoparametric elements (Figure 15.1.1b). A quadrant of each element is connected 
to node 1, forming five subcontrol volumes (CV1-A, CV1-B, CV1-C, CV1-D, and 
CV1-E). Each subcontrol volume has two control surfaces with outward normal di- 
rections with angles 8 measured counterclockwise from the global reference cartesian 
x-coordinate. 

It is reasonable to approximate AU in control volumes with quadratic trial functions 
whereas the fluxes (F; and G;) in control surfaces may be approximated by linear trial 
functions. Fluxes evaluated for all control volumes along the control surfaces plus the 
control volume quantities (AU and B) are to be assembled into each global node (control 
volume center), resulting in simultaneous algebraic equations for the entire system. 

Note that the fluxes along the control surfaces are equal with opposite signs between 
neighboring control surfaces. This process renders all fluxes completely conserved — a 
distinctive advantage of FVM. 
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Figure 15.1.1  Unstructured grids for finite elements — node-centered control vol- 
ume. (a) Subcontrol volumes CV1-A, B, C, D, E surrounding Node 1 with compo- 
nents of vectors normal to all control surfaces, subcontrol volume for node 8 (CV 
8), subcontrol volumes for node 14 (CV14-A, B). (b) Control surfaces CS1, 2, 3, 
4 with integration points along n = 0, € = 0 axes at centers of control surfaces in 
isoparametric element with corner nodes 1, 2, 3, 4. 


Implementation of the finite element approximations toward FVM for two- and 
three-dimensional problems will be presented in the following subsections. 


15.2 FORMULATIONS OF FINITE VOLUME EQUATIONS 


15.2.1. BURGERS’ EQUATIONS 


To compare the formulation and solution procedure of FVM with FEM, let us consider 
the two-dimensional Burgers’ equation in the form 





2 2 
90 90 Пп (2 zs] F-—0 (15.2.1) 


a Um бу o à 
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(b) 


Figure 15.2.1 Isoparametric elements. (a) Quadratic approximation for control volumes. 
(b) Linear approximation for control surface. 
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with the exact solution 


1 2 1 2 
У Cag 

To illustrate the implementation of both the Dirichlet and Neumann boundary 
conditions on inclined surfaces, we consider the discretized geometries as shown in 
Figure 15.2.1 on which basic FVM equations will be written in terms of isoparametric 
finite elements. 

Finite volume equations may be constructed within the framework of a two-step 
Taylor-Galerkin formulation. Toward this end, we begin with 


n 


90 
Ut 2 U" E At 
ot 


This may be split into two steps: 


4 O(AP) 








Step 1 
Аг 90" 
+ = рир 1522 
T 3: poe 
Step 2 
gu"ts 





ut! =U" + At (15.2.2b) 
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with dU/dt being determined from (15.2.1): 












































dU dU dU 920 070 
=—и У—_ фу + Е (15.2.3) 
at ax ду дх2 ду 
Substituting (15.2.3) into step 1 (15.2.2a) gives 
Ағ( д0" д0" AP FU 9U” At 
un? =U" Е" 1524 
(кэт ТУ зу) Pru) 2 ( ) 
Finite volume formulation using a unit test function becomes 
At 90" aU" 
| угао = | огао – — (« +v јаз 
Q Q 2 Jo ax ду 
At PU” 920" At 
Т | + ао + f Pag (15.2.5) 
2 Ja \ ox? дуг 2 Јо 
Integrating by parts, we have 
| М aU" д0" 
f ag = | огао – — (v +v” јаз 
АГ QU" 90" АГ 
+ => | ( nı + m Jar + — | F"dQ (15.2.6) 
2 Jr\ ax ду 2 Јо 
Rewriting the integral as summations, 
At 90" 90" AL, 
ушн до =}, | (e +v” ) + |да 
cy су 2 дх ду 2 
At 90" 90" 
— AT 15.2.7 
0S) (1527) 
Similarly for step 2 (15.2.2b), we have 
n4-l n+ 
» "Аб 2 jv- (we 9072 фу dU ) + 2m [ao 
cU CU 2 Ox ду 2 
^t QU" ән 
+2 -m + ——m ЈАГ (15.2.8) 
A e Ox ду 


Note that in these two-step solutions, (15.2.7) and (15.2.8), derivatives of U(dU/dx 
and dU/dy) are involved within the control volumes and along the control surfaces. 
Quadratic and linear isoparametric finite element approximations are used, respectively, 
for control volumes and control surfaces, as shown in Figure 15.22. Derivatives of U 
involve the transformation between the isoparametric and cartesian coordinates as 
shown in Chapter 9. Derivatives involved in control volumes and control surfaces are 
carried out as follows: 
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For Control Volumes (quadratic approximation) 
wu g Us E ) 
a N 
OX; 
£—0, «20 


77 [U2 — Us)(¥6 — ya) — (Us — Us)(y2 — ys)] 





M 


OX; м1 





= їл (15.2.9) 
47 === [(02 — Оз)(Х — x4) — (Об — Џа)(х; — х8)] 
with 
JI = Fle – хеј = 98) – (0 — ч)» — ж) (182.10) 


For Control Surfaces (linear approximation) 


X + "m. Jar - 5 (en + p)ar |» (en + Ta Jar 
дх' ду” Е Әх ay” Әх ду” 





CS2,3 CS4,3 
90 oU 90 
+ >. 25 у АГ+ Wd өү т |АГ 
CSLA CSLA N99 dy 
(15.2.11) 
with 
1 д 
оао 2U 3y (152.122) 
ax |J|\a& an An dE 
1 д 
90 Е ( U ox > dU =) (15.2.12b) 
ду  |J|V 0&£0m  9m9& 
Л = ноз (15.2.13) 
0&£ 0m дё дт| 


The above quantities are to be evaluated for each of the subcontrol volumes A, B, 
C, and D, corresponding to control surfaces (see Figure 15.2.2): 





























(b) 


Figure 15.2.2 Control surfaces and their contributions to control 
volume at node 5 consisting of subcontrol volumes A, B, C, and 
D. (a) Control surfaces contributing to control volume. (b) Control 
surfaces evaluated at midpoints for each subcontrol volume. 
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CS2 and CS3 for A 
CS3 and CSA for B 
CS4 and CS1 for C 
CS1 and CS2 for D 


Subcontrol Volume A 
Control Surface CS2 (€ = 1/2, — 0) 


aU 1 

эё == 46—93 + Ug + U; == U;) 
aU 1 

m = gc Us — 3U6 + 305 + U2) 


Control Surface CS3 (& = 0, т = 1/2) 


90 1 
— = -(—U; + Us + 305 – 30 
m zi з + 06 + 205 2) 
90 1 
== = —(— 03 – 06 + 05 + 0) 
on 4 


Sum the Control Surfaces CS2 and CS3 


A /əU д0 au 90 . 
20 =n + —nz)AT = | — cos + — sin % ЈАГ 
саз \ Ox ду дх ду 


90 QU . 
+ | — cos 0; + — sin @3 JAI 
Ox ду 


with 


1 
ЦЕ 3216—23 + x6 + 3x5 — 3x2)(—y3 — Ye + Ys + уз) 
— (—y3 + yo + 3ys — 3y2)(—x3 — X6 + X5 + x2)] 


Subcontrol Volume B 
Control Surface CS3 (€ = 0,7 = 1/2) 


90 1 
— = ~(—U, + 0 + 305 – 30 
JE 4 6 + Ug + 3Us 5) 
90 1 
— = —(—Us — Up + Us + Us) 
on 4 


Control Surface CS4 ( = —1/2, n = 0) 
aU 
ЗЕ = 
aU 
aa = 


1 
1C Us + Uy + Ug — Us) 


1 
g C Us — 30» + 305 + О5) 
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Subcontrol Volume C 
Control Surface CS4 ( = —1/2, n= 0) 


90 1 

ЭЕ = CU: + Us + U7 — U4) 
90 1 

ay gs C305 — Us + 05 + 304) 


Control Surface CS1 (€ = 0,7 = —1/2) 


90 1 
— = —(—3Us + 3Ug + U7 - U 
JE 5( 5 + 3Ug + U7 — Us) 
aU 

4C U; — Us + U; + U4) 
aq 
Subcontrol Volume D 
Control Surface CS1 (€ = 0,7 = —1/2) 
90 1 
— = —(—3U2 + 3U5 + Us — U 
m 5( 2 + 3505 + О4 1) 
aU 

E U — U; + U4 + U1) 
aq 


Control Surface CS2 (& = 1/2, т = 0) 


aU 1 

ae = 20—02 + Us + 04 —U1) 
dU — 

rr С ac U2 — 3Us + 304 + U1) 


Assembly of the entire system is achieved by collecting contributions to an element 
from surrounding nodes in the first step and contributions to a node from surrounding 
elements in the second step, as shown in Figure 15.2.3. 





Figure 15.2.3 Contributions to an element from surrounding nodes and to a 
node from surrounding elements. (a) First step, contributions to an element 
from surrounding nodes. (b) Second step, contributions to a node from sur- 
rounding elements. 
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ATA 


АГА, 


АГ 
N B 
N 
і 7 
(b) 


Figure 15.24 Treatment of Neumann boundary conditions. (a) Neumann boundary condition given 
at N joined by two inclined surfaces. (b) Neumann boundary condition given at corner node N. 


(a) 


Implementation of Neumann boundary conditions at the node with elements of 
inclined surfaces can be carried out easily. Consider the Neumann node N with two 
elements connected as shown in Figure 15.2.4a. The control surface equations for the 
Neumann node N become 


aU 90 A (au aU B. (au au 
2 —m ЈАГ = за —n |AT = — пр ЈАГ 
Y (zo om) X (Sem + m) + D CE m) 


CS C532 C543 
90 aU aU aU 
+ (em + aom) АГА + (es + aom) ATs 
ax dy JA ax ду /в 
(15.2.14) 


The Neumann boundary conditions given at a corner with only one element (Figure 
15.2.4b) can be implemented as 


au au A. (au дО au au 
s. (em + zm) ar = У. (Fem + +) АГ + (Zn + m) AT a 
os \ Ox ду 6532 \ 9X dy ox dy 


+ (es + a ee (15.2.15) 
ox ду 

The source term F as given in (15.2.2a,b) can be computed at each control point 
using the control volume (area AQ) with coordinates x and y corresponding to the 
control point. 

All control volume and control surface equations for the two steps given by (15.2.7) 
and (15.2.8) are collected and assembled at each nodal control point, resulting in the 
global algebraic equations. 


Generalized Petrov-Galerkin with PISO 

Computational schemes as discussed in Chapter 12 may be used for the finite volume 
equations with integrations performed in the control volumes and control surfaces. An 
alternative technique is to use the PISO concept (Section 5.3.2), which is particularly 
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conducive to FVM formulation. In this approach, the predictor corrector steps are 
constructed as follows. 


Step 1. Predictor. Integrating the momentum equations and writing them in control 
volumes and control surfaces, 


SAR = 
Dow -viS = -J pv; — из rhon 05216 
CV t CS 
with 


Vj — the old time step value 
р = Фурм 

Wwvw; inconvective term 
y= Фуу otherwise 
Wy = Ont Фу = Фу + PRON, x 
We may recast (15.2.16) in the form 


Куу; = К; (15.2.17) 


AQ 
Ky = 2 BON + уз (pv; Wy — p®ni)ni 


AQ 
К; = 2. p Ty ҮМ? = у Фут рм 
CY CS 
Here we solve vy; implicitly: 


Step 2. (Corrector |). The momentum control volume and the control surface equations 
are corrected as 


AQ 
л к a TTL Ow — pv; + pd; mAr +Y ovi 2s (15.2.18) 
To obtain the pressure correction equation, we differentiate spatially the momentum 
equation and integrate over the control volume in which we apply v;*, = 0. The resulting 
control surface equations become 


AT 
Y pin^r = -» (pvin = p Vi {Vj РУУ nar (15.2.19) 
CS CS 
where v* ,. = 0 with linear variation of ®,. In this step we compute p* from (15.2.19) 


and v7* Bion (15.2.18) explicitly. 


Step 3. (Corrector Il). This is exactly the same as step 2 with (*) replaced by (**) and 
(**) replaced by (***). We solve for pressure p** using 


AT 
У ФутАагру =- У. (рут пау sp vi*)nAr (15.2.20) 
CS CS 
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and solve for velocity v7** explicitly using 


7 AQ 
2 ме 25 x _ ims (ругу? жж — ну + psu AT + 26 у; Po (15.2.21) 


The three steps are to be repeated until convergence is obtained. 


15.2.2 INCOMPRESSIBLE AND COMPRESSIBLE FLOWS 


(1) FVM with Two-step GTG Scheme 

For the Burgers’ equations considered in the previous sections, we evaluated deriva- 
tives along the control surfaces. If the Navier-Stokes system of equations is solved from 
the FVM equations of the type given by (15.1.1b), then we must evaluate the convection 
and diffusion fluxes (F; and G;) directly along the boundary surfaces. 

The FEM approximations for U, F;, and G; are given by 


AU = ФАП» 
АЕ; = ФО ЛЕ; (15.2.22) 
AG; = © AGy; 


The two-step GTG scheme is the same as in (15.2.3): 


Step 1 

At 
SY U"ZAQ = (U" + B")AQ — a У (Е +С?) АГ (15.2.23) 
CV CV CS 
Step 2 

At 1 1 
YU AQ = У (U - B')AQ- = УС (Е "+С; nar (15.2.24) 
CV CV CS 


The evaluation of F;, and G; is carried out along the control surfaces, using 
(15.2.23 and 15.2.24) at the midpoints similarly as in the case of Burgers' equations 
presented in Section (15.2.1). 


(2) FVM with PISO Approach 

The FVM via FEM PISO approach can be extended to compressible flows similarly 
as in incompressible flows. This begins with integrating the momentum equations and 
writing them in control volumes and control surfaces, 


zn vj - vi) = = [р "ViVi — p(vi,; — Ууу) + poi; ]ni AT (15.2.25) 


The rest ofthe formulation follows the steps given in Section 6.3.4 by converting them 
into control volumes and control surfaces as shown in Section 15.2.2 for incompressible 


flows. 
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(3) FVM with Upwind Finite Elements 














aU | 8E, 9G; 6 
ot OX; OX; B 

aU дЕ; 0G; lx | 

— ад dQ = — ад F; + G,;)n;dl =0 15.2.26 
Ls GR) пар p Edom ( ) 


(a) Inviscid Algorithm. Consider a typical flux change on the side r, s, 





дЕ, 

AF; = Fi, = Е;, = a; AU =a; (U, = Us) with aj — aU (15.2.27) 

in which we may use the Roe’s average, 
1 

Е; = 2. + Fis — |a;|(U, — Us)] (15.2.28) 
as given by (6.2.67). 

Implicit time stepping is constructed as 

AU" = E У. ipe + FY, — lai (U7 — U;) ]n; AT (15.2.29) 

AQ 2 ir is 1 r 5 1 * 


Linearizing, we get 


At ] 1 At . 
(1 5 2 таг) АЧ" = У [Е + F% – ја (0; – 02) јаг АГ 
(15.2.30) 


Here the linearization is performed with an iterative solution in mind, and the asterisk 
indicates that the term is evaluated using the latest available solution in an adjacent 
element. Then the iterative procedure may be regarded as a point Gauss-Seidel method 
requiring the inversion of a 4 x 4 matrix for each element in the computational grid. 


(b) Viscous Contributions. The inviscid equation (15.2.31) may be modified to include 
the viscous contributions. Noting that 


[er nar - | (67 + Аб;)таг 
Г Г 
Or 
XO G} mar = У (G? + b; AU)n;dT (15.2.31) 


Substituting (15.2.32) into (15.2.26) through (15.2.31) we obtain 
At 1 
+ 
| fs У. = bi rar | AU” 


i E Б; +Е, – ја; (0; – 0;)] – с һаг (15.2.32) 
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The Galerkin approximation of (15.2.30 or 15.2.32) with the upwinded finite element 
equations in the finite volume formulation leads to 


(Aag Srs + Bagrs )AUpgs = War (15.2.33) 


Here the diffusion terms are calculated along the control surfaces similarly as the con- 
vection terms. 


(4) FVM with FDV 
The FDV concept introduced in Sections 6.5 and 13.6 can be used for FVM formu- 
lations. To this end, we begin with the FDV governing equations, 








д a? 
R= (1 + E an TE; a aun +Q” (15.2.34) 
The FVM integration equation is of the form 
n д д? п+1 n 
Rd? = DRE — +E; AU" + 0" |а2 = 0 (15.2.35) 
о о OX; j дх;дх Xj 
Integrating (15.2.35) with respect to the spatial coordinates, we obtain 
| Арадо + | (E, AU" - E; AU" )n;dT — — | Q"dQ (15.2.36) 
Q r Q 
or 
D AU"*! AQ 4 2. (E; &U"*! -- E; AU" )n; AT — -f Q"do (15.2.37) 
where 
[eran = | (H7 - H7, )ndT — ~. (H7 -- H7, ;)n; AT (15.2.38) 
with 
n п n n At? 9n n b 
H; = At(F/ + G?), ну, = = @i + b;)(F; + G^) (15.2.39a,b) 


15.2.3 THREE-DIMENSIONAL PROBLEMS 


Three-dimensional geometries may be discretized using hexahedral elements or tetrahe- 
dral elements. Determination of direction cosines for the subcontrol surfaces, subcontrol 
surface areas, and subcontrol volumes follows the same procedures for FVM via FDM. 
Formulations and solutions of FVM equations via FEM for three-dimensional prob- 
lems are carried out similarly as in the two-dimensional case which has been detailed 
in Section 15.2. 

Although hexahedral elements are easy for implementation in general, we may use 
tetrahedrals with each volume subdivided internally into four volumes corresponding 
to each vertexs, as shown in Figure 15.2.5a. Within a single tetrahedral, each node shares 
a common face with each of the neighboring nodes within the tetrahedral. The Green- 
Gauss theorem is applied to the sub-volume surrounding each vertex to equate the 
change in mass, momentum, and energy to the convective and diffusive fluxes passing 
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F+G 


n 





(a) (b) 
Figure 15.2.5 Tetrahedral element discretization and control volume representation (a) Tetrahedral element 
discretization (b) Flux through tetrahedral control volume. 


through the control volume faces. Surface normals for each face are obtained via a 
cross-product as shown in Figure 15.2.5b. Finite element shape functions are used to 
interpolate the convective and diffusive fluxes at the center of each face. 

An overall balance is obtained for a given nodal point by summing the contributions 
from all of the tetrahedral subvolumes within the mesh that happen to contain the given 
nodal point. (The nodal control volume is the sum of all of the subvolumes from the 
tetrahedrals that contain the node.) Note that the fluxes between adjacent tetrahedral 
volumes cancel since the flux is contained within a single nodal control volume, while 
identical fluxes through tetrahedral surfaces exposed on the external boundary do not. 


15.3 EXAMPLE PROBLEMS 


(1) Two-Dimensional Euler Equations, Scramjet Flame Holder Problem 





Given: 
9U  9Fj 
кыш =Ü 
ot OX; 


Inlet Boundary Conditions: 





f m? 

= 1.4, R= 1716—— = 287—— 

Y ов 2° 
51005 Ко 
М= 2 = 0.002378 = 1.2215—= 
' p 7 fe m? 

Ibf 
у= 0, р = 21164 = 101314.08 Ра 


Outlet Boundary Conditions. Supersonic outflow 


Initial Conditions. Use inlet boundary conditions as initial conditions for all nodes. 


Required: Use FVM via FEM using two step TGM. 
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(di (e) 
Figure 15.3.1 Solution of Euler equation by FVM-FEM. (a) Geometry and discretization. (b) Density con- 
tours. (c) Pressure. (d) Temperature contours. (e) Mach number contours. 


Solution Procedure: The two steps given by (15.2.23) and 15.2.24) will be followed. 
Here the diffusion terms are zero and the details of the evaluation of convection terms 
along the control surfaces are calculated as follows: 








Step 1 
oF” (OF) 
n4-l n NU 
ЕЎ Ex zie: + x) 
Or 
п+5 At jet 
a a (Frm + By) gr 
1 
= 7 (Ul + Us + U3 + U3) 
AE а " 
4 = {ЦЕ 1+ F5) + (F5, T F5,)n»]AT: 
+[ (Fi, + Fis) + (F5 4 F5,)12] AT? 
SE [(Е; x3 + Ез), + (Ез + F5,)n;]ATs 
+ (Ез + Е) т + (Ед + Ер) Ava} /AQ. 
Step 2 





n+} ndi 
UH au дЕ; ? + oF, * 
21 ax ду 
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Ка=10* Ra=10° Ra=10° 


(c) 
Figure 15.3.2 Free convection in cavity solution by FVM with FEM [Darbandi 
and Schneider, 1999]. (a) Geometry. (b) Streamlines in the cavity, grid 80 x 80. 
(c) Isotherms in the cavity, grid 80 x 80. 


or 


n At qi ; nti +4 
p = U; ЭЕ =| (Fer + Fi )m + (F k + Fre ји АГ 
+ 














The above procedure was carried out, using the geometry and discretization (2479 
nodes) as shown in Figure 15.3.1a. Itisseen that shock waves develop at the compression 
corner and expansion waves at the expansion corner as expected. This work is a part of 
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u=v=0 = 





(c) 
Figure 15.3.3 Backward facing step with forced convection, solution by FVM with 
FEM [Darbandi and Schneider, 1999.] (a) Schematic illustration of the backward 
facing step problem. (b) Stream function contours within the first half of the domain, 
grid 80 x 20. (c) Isotherms in the first (top) and second (bottom) halves of the 
domain. 


the homework assignments in one of the CFD classes at the University of Alabama in 
Huntsville. 


(2) Free Convection in a Cavity 

This example is based on the article by Darbandi and Schneider [1999] in which the 
finite volume method with fully implicit FEM scheme is used to solve the Navier-Stokes 
system of equations. Here, the source terms with the Rayleigh number for gravity are 
also included. 

In Figure 15.3.2a, the convecting cavity flow geometry and boundary conditions 
are shown. Computations using 80 x 80 grid are carried out for Rayleigh numbers 
of Ra = 10*, 10°, and 10°. The corresponding results are shown in Figure 15.3.2b and 
15.3.2c for the isotherms and streamlines, respectively. Effects of Rayleigh numbers are 
clearly shown, with distorted distributions being more prominent for higher Rayleigh 
numbers. Further details are found in Darbandi and Schneider [1999]. 


(3) Backward Facing Step with Forced Convection 

Another example reported by the same authors above is the backward facing step 
with forced convection (Figure 15.3.3a). Solutions using 80 x 20 grid show stream func- 
tion contours and isotherms in Figures 15.3.3b and 15.3.3c, respectively. The advantages 
of using FVM with FEM have been demonstrated in this work with further details found 
in Darbandi and Schneider [1999]. 


15.4 SUMMARY 
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(b) 
Figure 15.3.4 Density and temperature distributions, supersonic hydrogen-air injection flow analysis 
using finite volume tetrahedral elements (nonreacting case) with FVM-FDM-FDV [Schunk and 
Chung, 2000]. (a) Analysis by FVM with tetrahedral elements of Figure 15.2.5. (b) Density and 
temperature contours for nonreacting flowfield. 


(4) Three-Dimensional Supersonic Propulsion Injection Flows 

This is an example to demonstrate the use of three-dimensional tetrahedral elements 
with FVM-FE-FDV as shown in Figure 15.2.5 [Schunk and Chung, 2000]. Pure hydrogen 
is injected into a Mach 1.9 airstream at 1495 K (Figure 15.3.4a). The hydrogen is injected 
at Mach 2.0 and 251 K. Hydrogen is preburned in the air stream to produce a flow that 
contains 28% water along with 48% hydrogen and 24% oxygen. The static pressure of 
both the jet and the airstream is 1 atmosphere. 

Steady-state density and temperature contours are shown in Figure 15.3.4b for the 
nonreacting flow case. It is shown that expansion waves are formed as the air flow is 
turned into and mixes with the hydrogen jet. Downstream, oblique shocks are formed 
as the main flow is turned back parallel with the free stream. 


15.4 SUMMARY 


In this chapter, we have shown that the finite volume methods can be formulated using 
FEM. This is the counterpart of Chapter 7 where the FDM was used to formulate 
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FVM. Although many practitioners use finite volume methods formulated from FDM 
or FEM, critical comparisons between the two methods have not been pursued. As has 
been the case from the beginning, the purpose of this text is to encourage the reader to 
learn all available approaches. It is hoped that in this manner, our knowledge in CFD 
will be enhanced to a greater extent in the future. 

Most of the computational methods in CFD using FDM and FEM have been dis- 
cussed. Undoubtedly, there are some topics that should have been included. Instead, 
our intention is to come to an end at this point, review what we have discussed so far, 
and seek comparisons and relationships between FDM and FEM. Moreover, there are 
computational methods other than FDM, FEM, and FVM. These and other topics will 
be presented in the next chapter. 
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CHAPTER SIXTEEN 





Relationships Between Finite Differences 
and Finite Elements and Other Methods 


Our explorations on the methods of finite differences and finite elements have come 
to an end. In Chapter 1, it was intended that the reader recognize the analogy between 
these two methods in one dimension. In fact, such an analogy exists for linear problems 
in all multidimensional geometries as long as the grid configurations are structured. In 
structured grids, with adjustments of the temporal parameters in generalized Galerkin 
methods and both temporal and convection diffusion parameters in generalized Petrov- 
Galerkin methods, the analogy between finite difference methods (FDM) and finite 
element methods (FEM) can be shown to exist also. 

Traditionally, FEM equations are developed in unstructured grids as well as in struc- 
tured grids. The FEM equations written in unstructured grids have global nodes irregu- 
larly connected around the entire domain, thus resulting in a large sparse matrix system, 
but the data management can be handled efficiently by using the element-by-element 
(EBS) assembly as discussed in Sections 10.3.2 and 11.5. FDM equations cannot be 
written in unstructured grids unless through FVM formulations. Thus, the FDM equa- 
tions written only in structured grids cannot be directly compared with FEM equations 
written in general unstructured grids. Thus, the notion of FEM being more compli- 
cated, requiring more computer time than FDM, is an unfortunate comparison. For fair 
comparisons, FEM equations must be written in structured grids as in FDM. 

In unstructured adaptive methods (Chapter 19), our assessments as to the merits 
and demerits of FDM versus FEM will be faced with a new challenge. This is because 
adaptive methods are instrumental in resolving many problems of numerical difficulties 
such as in shock waves and turbulence, making the fair comparison between FDM and 
FEM difficult. 

Additionally, there are special numerical schemes in which both FDM and FEM 
are involved such as in DGM (discontinuous Galerkin methods, Section 13.5), FVM 
via FDM (Chapter 7), and FVM via FEM (Chapter 15). The most logical and simple 
comparison between FDM and FEM can be made in the flowfield-dependent variation 
(FDV) methods in which FDM (Section 6.5) and FEM (Section 13.6) contribute only 
through their unique discretization schemes, because all the physics required are already 
contained in the FDV equations. Indeed, it was demonstrated in Sections 6.8 and 13.7 
that the choice between FDM and FEM is inconsequential if FDV equations are used. 

Although the analogy between FDM and FEM is well understood, we must re- 
cognize some differences. One of the most significant differences between these two 
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methodologies is the variational (or weak) formulation employed in FEM, not only 
for the governing equations but also for all constraint conditions particularly useful for 
solution stability and accuracy. Any number of variational constraint conditions can be 
introduced and simply added to the variational forms of the governing equations. This 
subject was covered in Chapters 11 through 14. 

Thus, in this chapter, we are first concerned with analogies between FDM and FEM, 
with finite element equations written only in structured grids. We begin with simple 
elliptic, parabolic, and hyperbolic equations, followed by non-linear, multidimensional, 
and unstructured grid systems. 

Historically, many methods other than FDM, FEM, and FVM have been devel- 
oped, which are efficient for certain types of problems in physics and engineering. 
They include boundary element methods (BEM), coupled Eulerian-Lagrangian (CEL) 
methods, particle-in-cell (PIC) methods, and Monte Carlo methods (MCM), among oth- 
ers. For the sake of completeness, these methods will be briefly discussed in this chapter. 


16.1 SIMPLE COMPARISONS BETWEEN FDM AND FEM 


(1) Elliptic Equations 

Consider an elliptic equation of the form 
u u 
— += =0 161.1 
ax? = дуг ( ) 


Using the four linear triangular elements, arranged in structured grids as shown Figure 
16.1.1a, the assembled 5 x 5 finite element equations via SGM (Section 10.1) provide 
the global equation at nodes corresponding to (16.1.1) as follows: 


u4 — 2us + u2 u — 2us + u3 
Ax? Ay? 





=0 (16.1.2) 


This is identical to the five-point FDM equation written for the case of Figure 16.1.1b. 

Similarly, it can be shown that the finite element equation for either eight linear 
triangular elements or four linear rectangular elements written at node 5 (Figure 16.1.1c) 
is identical to the nine-point FDM formula (Figure 16.1.1d) as follows: 


2(Ax? — 5Ay?) 


uj + u3 + U7 + Ug — 
1+ U3 + U7 + Ug Ax? + Ay? 


(u4 + u6) 


2(5Ax? — Ay?) 


Age + Ay? (uz = ug) = 20us =0 (16.1.3) 


The solution of these equations may be carried out using the procedure of FDM 
such as Jacobi iteration method, point Gauss-Seidel iteration, line Gauss-Seidel itera- 
tion, point successive over-relaxation, line successive relaxation, or alternating direction 
implicit (ADI) method, as discussed in Chapter 4. 


(2) Parabolic Equations 
A typical parabolic equation is given by 


ди д?и 


3p 3279 (16.1.4) 
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air ta 
(c) (d) 


Figure 16.1.1 Analogy between FEM and FDM. (a) 4 x 4 finite element equations. (b) 5-point finite 
difference equations. (c) 9 x 9 finite element equations. (d) 9-point finite difference equations. 


The finite element equations using GGM (Section 10.2) with linear approximations are 
of the form 


(Aag + At Kap)ug = [Aag + (1 = At Kg] ug 


where the Neumann boundary conditions are assumed to vanish. The local element 
stiffness matrix and lumped mass matrix are, respectively, 


©o_ 1[1 -1 
Ki xcd 1| 
( | Ax|1 0 
Ayu = 2 [ | 


Here, the lumped mass matrix is used instead of the consistent mass matrix in order to 
arrive at the results identical to the finite difference equations. 

Assembly of two equal elements with three nodes leads to the global finite element 
equation for the center node i in terms of the end nodes i — 1 and i + 1, with « = 0: 


ut! = ul + d(ul,, — 2u? и: у) (16.1.5) 


This is an explicit scheme known as FTCS finite difference formula. 
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The Crank-Nicolson scheme, a well-known implicit scheme is obtained with yn = 1/2, 


aAt n 
utl = u + Эду? (uit = 2и" + и; E t (ua - 24 ui )| (16.1.6) 
It is now obvious that with appropriate choices of «(0 x « x 1) many other FDM 
formulas can be derived. Therefore, the solution procedures as used in FDM such as 
DuFort-Frankel, Laasonen, 8-method, fractional step methods, or ADI methods arise, 
which were discussed in Section 4.2. 


(3) Hyperbolic Equations 
For illustration, let us examine the first order hyperbolic equation of the form 
ди ди 


a +43, =9 (16.1.7) 


Recall that SGM and GGM were used to deal with elliptic equations and parabolic 
equations, respectively. For hyperbolic equations, however, we must invoke a convection 
test function in addition to the standard test function to cope with possible physical 
discontinuities. In this case, we resort to GPG (Section 11.3) and write 


[wolfe (S sage tee f (4 a. es ae e (16.1.8) 





Or 
[Аав + nAt (Bug - Cag)]ug ^ — [Aag — (1 — 9) At( Bag + Cap) |g (16.1.9) 
For two elements with three nodes with lumped mass, we obtain 
100 al 10 1 -1 0 uq 
A At 
= o 2 о|+^"“|—1 0 1ļ|+nátaa| -1 2 -1 и» 
0 0 1 0 -1 1 0 -1 1 из 
100 -1 1 0 
Ax At 
-1z|929|-d-97 «31 0 1 
0.0 1 0 -1 1 
-1 0 uil 
+ (1— т)Агаа E 2 -1 иг 
0 -1 1 из 
Expanding at node 2 or i in terms of i — 1 and i + 1 nodes, we have 
Ata [ (1 1 вк 
upt! F "AG = «Jua + 2au; — (5 + x) | 
Ata[ (1 1 i 
=и; – (1— 015 — «Jua - 2au; — (5 + «Jua (16.1.10) 


With appropriate choices of the temporal parameter «(0 < т < 1) and the convec- 
tion parameter a(a < a < b) with a and b satisfying both the stability and accuracy 
criteria (11.3.20, 11.3.22), we arrive at various finite difference schemes. 
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With y = 0 and a = 1/2 we obtain the FTBS scheme, 


BHL. ap и" – и" 
E LL c а) (16.1.11) 
At AX 


To demonstrate that the Lax-Wendroff scheme can be derived, we begin with the Taylor 
Series expansion of ( 16.1.7) in the form 


ðu | (aAtY. u 
п+1 п 
Pi “i—a dr 2 ox? 


or the equivalent partial differential equation, 





(16.1.12) 


ди dua? At 87u 
= а —— 


ðt ax" 2 ax? 
The GPG formulation of (16.1.13) leads to 


ди ди a* At 0°u ди 
Фа | — — – — |а Ча| а— јах = 0 16.1.14 
| CIL 2 uz) r+ | (a=) Е ( ) 
Integrating by parts and rearranging, we obtain 


Ata[ (1 1 ae 
7 + "IG — Juss + 2аш; — (5 F a Jum | 


At у Ата | (1 
= wd (иза — Зош + ш-1)" = uj — (1 — ДЕЧЈЕ B 2 





(16.1.13) 





1 " At 
4+ 20и; = E + «Jus + a y gin = 20и; + uj 4)" (16.1.15) 


Бог т = 0 and a — 0, (16.1.15) becomes 


P" At (a At)? 


| = эдин а) + AE isa — 2ui — i) (16.1.16) 


i+1 


This is identical to the explicit Lax-Wendroff scheme presented in (4.3.15). 
Implicit schemes such as Euler FTCS and Crank-Nicolson are generated as follows: 


Euler FTCS (q = 1 and a = 0) 





1 +1 +1 
ut ug аи up) (16.1.17) 
At 2Ax 


Crank-Nicolson (v — 1/2 and a = 0) 


ut -w a e – и) „(и – ul 





+ 


(16.1.18) 
2^x 2Ах 


At 2 


Obviously, many other difference schemes can be derived using the unlimited rages 
of and a through the GPG formulations. Once the finite element equations are ob- 
tained in the form analogous to finite difference equations, then the FDM solution 
procedure can be followed as long as structured grid configurations are used. 
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16.2 RELATIONSHIPS BETWEEN FDM AND FDV 


It was suggested in Section 6.5 that almost all existing FDM schemes can arise from the 
FDV scheme. We examine the analogies of FDV to some of the FDM schemes in this 
section. 

Referring to (6.5.13 or 13.6.2) with the source terms neglected, we write 


д Af 
I+ At (sya; + Ssbi) aT + | Ats3e;; — 5 5a; + bja;) 


92 Ar(8F" | 9G" 
ib; +b; AU Se | = = 
A sia ш |5 дх ОХ | 2 ( OX; + Ox; ) 


-= дЕ? 0G 
+ eh) tu (162.1) 
дх; дх; 








where the Jacobians a;, b;, ¢;;, are flowfield dependent, but held constant within a dis- 
crete numerical integration time and updated for each successive time step. Here, 
(16.2.1) is regarded as the most general form which may be reduced to other CFD 
schemes in FDM and FEM. 


(1) Beam-Warming Scheme 

To show that a simplified special case of (16.2.1) resembles one of the most popular 
FDM schemes, let us express the Beam-Warming [1978] method using the notation of 
FDV, 


ӨЛ; 9?c;; 
I ; ij AU"! 
[e ias О оаа -|| 


At (dF! ӘС? 0At 0G? ё 
xe ) 1+ да 1+8 
with 0 < (6, €) < 1. It is seen that the analogy of FDV to the Beam-Warming scheme is 
readily evident, although the main difference is that the parameters 0 and & are chosen 
arbitrarily instead of being flowfield-dependent. 
In general, the FDV scheme can be written in the form (6.5.14 or 13.6.9), 
д ә? 


п п п+1 __ _сүп 
(rema a ES 5 aU =-Q (16.2.3) 





AU" (16.2.2) 


The Beam-Warming scheme and other related schemes such as Euler explicit, Euler 
implicit, three-point implicit, trapezoidal implicit, and leapfrog explicit schemes are 
summarized in Table 16.2.1. 

Other schemes of FDM are compared with FDV as follows: 


(2) Lax-Wendroff Scheme 
The Lax-Wendroff scheme without artificial viscosity takes the form 


мы А AP 
AU; B ACE — Е i) Е 2A a laa Fia = (а: = жу) у + a; Fi. 1] 


(16.2.4) 
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Table 16.2.1 Comparison of FDV with Beam-Warming and Related Schemes 


$1 $3 E, [37] 0" 
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Truncation Error 





Ө Ө 9At (atb) 9At e At on é 
1 +Е 1+é 1 FE j T Di 1 FE ij IFE 
Euler explicit 0 0 * * 





Beam-Warming [1] 


T T+é 


ж 


Euler implicit 1 1 
Three-point implicit 2/3 2/3 * * * 
Trapezoidal implicit 1/2 1/2 * * ж 
Leap frog explicit 0 0 * * # 


* Not applicable 


This scheme arises if we set in FDV, 


=а, :=а, 51 — 0, 52 = 0), 53 = 0, s4=0 


(3) Lax-Wendroff Scheme with Viscosity 
The Lax-Wendroff scheme with artificial viscosity is given by 


At 


1 
BU e ur E 


F;,; 4 Е; At 


F, = 03 - Fax ait) Fin = Е) + Di1(Ui1 - Ui) 
Е; Fi. At 


This scheme arises if we set 


Ра: =, 


Е ji = as], 52 = 0, $3 — 0), 84 = 0 


W" 4 AU" O[(0— 1 —&) A?, AC] 


О(дг) 
ОМ) 
O(AC) 
O(At?) 
O(At?) 





(16.2.5) 


This implies that the artificial viscosity is proportional to the FDV parameter s;, but 


here it is manually implemented in the Lax-Wendroff scheme. 


(4) Explicit MacCormack Scheme 


Combining the predictor corrector steps of the MacCormack scheme, we write 








At At 
АО = — (Fi ED) - 401 - EL) D 
At At 
= Ax FA Е") (Ені F; i) 





At? 
= Talai Fi = (а, ta; iJF; а, ЈЕ | + Dj 


(16.2.6) 
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The FDV becomes identical to this scheme with the following adjustments: 


aj} =a; =a 


F-F,-Fj-F-F,-F,: 
2 2 
51 = 0, 52 = 0), 53 = 0, 54 = 0 
and the sz term in the FDV method is equivalent to 
o n 
This again is a — that shows the equivalent of the s? terms is manually 
supplied in the MacCormack method. 


(5) First Order Upwind Scheme 
This scheme | written as 


n+l _ ok ok 
АО = ~ yn Е; i) 
At 1 1 л y n 
= ы $E T lal (U7, - v 
1 n n 1 n n 
- | 5 (F5 - EZ.) - 5lal(U? — V? 4) (162.7) 
The FDM analogy is obtained by setting 

1 n pn 1 п 

Fj = ЗЕ, Е; = aFi- 1 


syaC(AU}*! — 2AU;; -- AU) — lal(U7,, — Uf 1) 
where C is the Courant number. 


(6) Implicit MacCormack Scheme 

With all second order derivatives removed from (16.2.1), we obtain the implicit 
MacCormack scheme by setting s, — 1, 52 = 0, 53 = 0, 54 = 0. However, it is necessary 
to divide the process into the predictor and corrector steps. Once again the flowfield- 
dependent variation parameters for FDV will allow the computation to be performed 
in a single step. 


(7) TVD Scheme 

Another example is the analogy of FDV-FDM to the FDM-TVD scheme. To see 
this, we write (6.5.13) in one dimension using linear trial and test functions with all 
Neumann boundary conditions neglected. 


1 
| 1 1 n+1 1 
E (AUR + АЦЕ + AUH) = (ra e ssb) (AUS — AU?) 
1 
+ 5 {2s3¢ — At[s2(a? + ab) + s4(ba + AU?! — 2AU?* + Aur) 
| n 
* 2Ax Ax Fa — Fi, + Gi, — G4) - Ax — (a+b) 


х (Бан окови ње = њен (16.2.8) 
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Neglecting all diffusion terms, adopting a lumped mass system, and moving one nodal 
point upstream, we have 











AUP" sa i ay Soa" Ad ig 1 п+1 
x = Ay (Au; — AU", ) — 2Ax? (AU; H 240: + AU; ) 
1 алі 


The FDM-TVD for the 1-D Euler equation is written as 





d Uj at 1 1 
d -— (0 =U) + zY, (U = Оа) 5 (01 = 02) 
а“ 1592 Lo 
в. (Ui41 – 0;) + 5 Yap (Um — U;)— z Yip (Uin — О.) (16.2.10) 
with 


1 
а" = тах(б,а) = 5 (а + |al) 
= | 1 
a —min(0,a) — 2 (а — lal) 


Introducing variation parameter s for the time derivative on the right-hand side of 
(16.2.10) the form 


U; = U” +s AU}! (16.2.11) 
Substituting (16.2.11) into (16.2.10) and assuming that 


а = 0), at =a, ХТ, = Ф, = Ф 
5; E 


1 











we obtain 
AE a Wad 
AL 7 3A, (AUI - AUT) — (AUI! - 24UP S AUT) 
1 WAx 
Ax (E Еа) – зао (Е – 2811 +87) (162.12) 


Comparing (16.2.9) and (16.2.12) reveals that, with 


5 SAXWV 
51 = == 5) == 
2 алі 





and —1 for the coefficient of (F7 — F7 ,) term, we note that the FDV-FDM formulation 
and FDM-TVD scheme are analogous; in fact, they are identical under the assumptions 
made above. The variation parameters s; and s» in the FDV-FEM scheme play the 
role of TVD limiters, V. However, the implicitness parameters з апа зл, beyond the 
concept of TVD scheme, together with s; and s», are expected to govern complex 
physical phenomena such as turbulent boundary layer interactions with shock waves, 
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finite rate chemistry [with ss and s¢ (13.6.5a,b)], widely disparate length and time scales, 
compressibility effects in high Mach number flows, etc. 


(8) PISO and SIMPLE 

The basic idea of PISO and SIMPLE is analogous to FDV-FEM in that the pres- 
sure correction process is a separate step in PISO or SIMPLE, whereas the concept 
of pressure correction is implicitly embedded in FDV-FEM by updating the variation 
parameters based on the upstream and downstream Mach numbers and Reynolds num- 
bers within an element. 

The elliptic nature of the pressure Poisson equation in the pressure correction pro- 
cess resembles the terms embedded in the B,g,., terms in (13.6.22). Specifically, examine 
the s» terms involving aj,4aj,; and bi,4aj,, and s4 term involving aj,4bj,4. All of these 
terms are multiplied by ,;dg.; which provide dissipation against any pressure oscil- 
lations. Question: Exactly when is such dissipation action needed? This is where the 
importance of FDV variation parameters based on flowfield parameters comes in. As 
the Mach number becomes very small (incompressibility effects dominate) the variation 
parameters s? and s4 calculated from the current flowfield will be indicative of pressure 
correction required. Notice that a delicate balance between Mach number (s? is Mach 
number dependent) and Reynolds number or Peclet number (s4 is Reynolds number 
or Peclet number dependent) is a crucial factor in achieving convergent and stable so- 
lutions. Of course, on the other hand, high Mach number flows are also dependent on 
these variation parameters. In this case all variation parameters, $1, 52, 53, s4 will play 
important roles. 


16.3 RELATIONSHIPS BETWEEN FEM AND FDV 


(1) Taylor-Galerkin Methods (TGM) with Convection and Diffusion Jacobians 

Earlier developments for the solution of Navier-Stokes system of equations were 
based on TGM without using the variation parameters. They can be shown to be special 
cases of FDV-FEM. 

In terms of the both the diffusion Jacobian and the diffusion gradient Jacobian, we 
write 


96; oU ov; 
= bj — + cj 





at 9r at 

with 
um 96; us 96; _ 90 
‘aU’ T ave PU d 


Thus, it follows from (13.6.2) мић 51 = 53 = 54 = 55 = 56 = 0 and s; — 1 that 














AU" –— м(- дЕ; ӘС̧; в). Ar? à ( дЕ; ӘС̧; 


п+1 
——|- B AP 
Ox; Ox; 2 ot OX; O Xj + ) TEN ) 
(16.3.1) 


Using the definitions of convection, diffusion, and diffusion rate Jacobians discussed 
in Section 13.6, the temporal rates of change of the convection and diffusion variables 
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may be written as follows: 


GF; ( 93UY" [ ( 39F; 8С; в И 
да atj LN Ox; Әх; 




















дЕ! д дЕ" G7" 
і = а; ( а; p U") J J + pm) | (16.3.2) 
ot дх; дх; OX; 

967"! aU п+1 ә aU п+1 

—-[bi— 46 ер — -—— 
ot ot ot дх; 
Or 

967 дс V AU" — 9 АШ" 
= {Ы Ч ij 16.3.3 
ot ( => М 7 дх; (s =) ( ) 


Substituting (16.3.2) and (16.3.3) into (16.3.1) yields 




















oF; dG; т 
AQUA = м(- - B) 
OX; OX; 
Af [ -8 «( a 597 дЕ” Шеш eae) 
2 OX; : 1 OX; дх; дх; 
дс АП n+1 dB"! 
у — 16.3.4 
«(m TN Чала 
Assuming that 
д n 
e; — bi — $n =0 
OX; 


and neglecting the spatial and temporal derivatives of B, we rewrite (16.3.4) in the form 


А? д ii; \ 0 
1- — — TE — AU"! = н' 
2 дх; At дх; 


Hed ee B 1 Ar д а 
Е Ox; Ox; 2 OX; і дх; 
Here the second derivatives of G; are neglected and all Jacobians are assumed to remain 


constant within an incremental time step but updated at subsequent time steps. 
Applying the Galerkin finite element formulation, we have an implicit scheme, 


(16.3.5) 











А pos + Bogrs) AU™! — H^ NH EN? 16.3.6 
В В ps ar ar ar 
where 


At? Ciirs 
Bogrs = E E (амал, n ЗАР. Dy ji Pg j dQ 


At 
H;, = м |, | Paso (Fh + Св) => Ф.ФвВр, Зафар, |49 


At? бз р 
14-1 Jrs 1 
NE === 2 (амала = А Pa AUS? таг 





2 t 
2 


At * 
Ni. = -f [Ari (er + С”) — z Airs Фа ner 
r 
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Here we note that the algorithm given by (16.3.6) results from (13.6.20) in FDV by 
setting s; = 53 = 54 = 0, 82 = 1, Dirgjsq = Cijrs/At, and neglecting the terms with bj;s 
and derivatives of G; and B, the form identical to that introduced in Section 13.2.1. 


(2) Taylor Galerkin Methods (TGM) with Convection Jacobians 

Diffusion Jacobians may be neglected if their influence is negligible. In this case 
the Taylor-Galerkin finite element analog may be derived using only the convective 
Jacobian from the Taylor series expansion, 


80" | Ar^ gU 























"HIA — Ar 16.3. 
U U" 4 ж э aye ) ( 7) 
where 
dU oF; 0G; д0 9С; 
Ee ees a B = —a; — — B 16.3.8 
at Əxi | Ox т % Ox; Әх; т ( ) 
PU af бо 
3? ðt "OX; OX; 
or 
QU a оу а aG;\ ә 3B 
= T | дијак 16.3.9 
a ^ ax; (aa; x) Әх, (а ci) aa ae (939) 


Substituting (16.3.8) and (16.3.9) into (16.3.7), we obtain 


aosa- m ува а | (s x) 








OX; E OX; 2 дх; га) OX; 
0?(a;G;) д ов ||" 
——— —— + —(а,В) + — 16.3.10 
T дх;дх; + OX; (a ) T ot || ( а) 


Expanding dF ;/dt at (n + 1) time step 


1 +1 n n nal 
дЕ” _ [a (- dF; 0G; n s) n _ wf : Әл" дЕ" 96: г в" 


at Ox; Ox; ax; Әх} — x 








and substituting the above into (16.3.7-16.3.9), we arrive at AU"*! in a form different 
from (16.3.10a): 


dF; 96; "Ata 3 AU”! дЕ" 
Au"! = м(- : : + B) + | 3 (aa, + а; У 
Xj 














OX; E OX; 2 0x; : OX; 
9^(a|G;)"! а дВ”+! 
TAGIT Bp 16.3.10b 
А OX} OX; P Ox; (a ) T ot | ( ) 
At? a ij д : 
g'-|1- 2. 5 (aa, — 8). 9. Agni (16.3.10c) 
2 Ox; At OX; 








oF; dG; "At? a oF; \" 
Н" = л В) - — —[aiL— 
( OX; OX; $ ) t 2 OX; (а 2 


where second derivatives of G; are assumed to be negligible and B is constant in space 
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and time, arriving at an implicit finite element scheme, 
(А вё, + Вов) АО! = Н, ЬМ! + NG, (16.3.11) 


where 


As | o. badQ 
Q 


At? Ci; 
СТЕ em 
2 


At 
Н". = м |, | 2: Po Fh + Св) — Ф, ФрВ;, = P ans Pai Dp Ffy JAQ 





2 





AP c 
NIU = =| 7 = ue) 4 ® «АО паг 


п + n n AP п 
NS —-—]| | Фа(Е, + 67.) – — dins © oF", ; таг 
r 


It should be noted that the form (16.3.10c) arises from (13.6.20) in FDV with s; = s3 = 
54 — bj 2 0 and s» — 1, an algorithm similar to TGM introduced in Section 13.2.1. 


(3) Generalized Petrov-Galerkin 

The Generalized Petrov-Galerkin (GPG) method can be identified in FDV by setting 
51= = 1,53 = 542 = О,ђ; = су = а = 0, О” = 0, Е; = а;, ара Е;; = 5 Ataja;, so that 
(13.6.20) takes the form 





АО дало Aba АШ 
At ' Ox; 2^" i axax; — B 





(16.3.12) 


For the steady-state nonincremental form in 1-D, we write (16.3.12) in the form 


ди a? 9?u 
— — At—~— =0 16.3.13 
“Ox 2 ax? ( ) 
Taking the Galerkin integral of (16.3.13) leads to 
ди а? д?и ди 
| EIC APIS a) dx = = 0, | атах = (16.3.14) 


for vanishing Neumann boundaries. Here we is the Petrov-Galerkin test function, 


(e) 
e e дФу 
у) = ФО + ад A. (16.3.15) 
Ox 


with a = C/2 and C = aAt/Ax being the Courant number. 


For isoparametric coordinates in two dimensions, the Petrov-Galerkin test function 
assumes the form 


(e) 
е d ao 
Wo = &© + Bg,” (16.3.16) 
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with 
1,. _ 
В = Uh e) 


2 2 
оф = сов (Ж) ШЕ. a, = coth (>) — R, 
Vi 
N ViVi 

where A; is the Reynolds number or Peclet number in the direction of isoparametric 
coordinates (&, n). Note that the GPG process given by (16.3.12)-(16.3.16) leads to the 
streamline upwinding Petrov-Galerkin (SUPG) scheme as a special case, thus leading 

to the analogy between FDV and GPG. 





gi — 


16.4 OTHER METHODS 


We have examined in the previous chapters most of the currently available CFD meth- 
ods. Throughout this text, it was intended that the reader be given adequate informa- 
tion so that he/she could make a final decision to choose the most suitable method for 
the problem at hand. Though biases or preferences in choosing CFD methods are often 
common among practitioners, this text may still serve as a guide and possibly toward 
re-orientation. It was shown that FVM can be formulated from either FDM or FEM. 
The FDV methods discussed in Chapters 6 and 13 as well as other methods are expected 
to meet these challenges. In particular, the ability of FDV methods to generate other 
prominent CFD schemes has been demonstrated. In the past, numerical methods other 
than those presented in the previous chapters have been used also. Among them are 
the boundary element methods (BEM), coupled Eulerian-Lagrangian (ECL) methods, 
particle-in-cell (PIC) methods, and Monte Carlo methods (MCM). The detailed cov- 
erage of these topics is beyond the scope of this book; but, for the sake of historical 
perspectives, we shall briefly review them next. 


16.4.1 BOUNDARY ELEMENT METHODS 


The boundary element methods (BEM) are based on boundary integral equations in 
which only the boundaries of a region are used to obtain apparoximate solutions. In- 
terpolation functions for the surface behavior are coupled with the solutions to the 
governing equations which apply over the domain. The resulting equations are solved 
numerically for values on the boundary alone, and values at interior points are calcu- 
lated subsequently from the surface data. 

It is thus clear that fewer equations are involved in the solution by the BEM. On 
the other hand, it is required that the governing equations be linear but this can be 
overcome by linearization through Kirchhoff transformation [Brebbia, 1978; Brebbia, 
Telles, and Wrobel, 1983]. 


Green's Function and Boundary Integral Equation 
To illustrate, let us consider the Laplace equation, 


2$ —0 (16.4.1) 


16.4 OTHER METHODS 


Observation 
point 


Figure 16.4.1 Location of source and field points. Г 


L 2 
Origin Observation 


point 


Assume a weighting function v and the weighted residual integral of (16.4.1) such that 


| ф *bdQ=0 (16.4.2) 
а 
Integrating this by parts twice, 
[е -o ad= f wa -m ar (16.4.3) 
It follows from (16.4.1) and (16.4.2) that 
woa f le y lire 
[^ ра = | (^ 3n y yr = 0 (16.4.4) 


which is known as the Green's identity. Here, the weighting function ф 15 denoted as 
the Green's function, G(x'|x), which is assumed to be the solution of 


?G(x'|x) — &(x' — x) (16.4.5) 


where 8(x’ — x) is the Dirac delta function with x and x’ being the source point and the 
observation point, respectively, such that (Figure 16.4.1) 


[ә —x)dQ = d(x’) (16.4.6) 


For a polar coordinate system (r, 0), it can easily be shown that the solution of (16.4.5) 
is of the form 


1 
G — — Inr (16.4.7) 
2т 
or, for a three-dimensional domain, 
1 
= 16.4.8 
Ату ( ) 


The fundamental solutions for other types of partial differential equations are as 
follows: 


Helmholtz Equations 
+ j£ G — S(x' — x) (16.4.9) 
1 ei* 


"4m r 


for3-D 
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Diffusion Equations 
да 


ape ?$ — &(x' — x)&(t' — t) (16.4.10) 


G= : ex с 
_ (Атат)а/2 РА алт 


where 7 — !' — t and d denotes the spatial dimension. The fundamental solution repre- 
sents the effect of the unit point source applied at the observation point x' on the source 
point x in an infinite region. 

To illustrate applications, consider the governing equation for an unsteady heat 
conduction problem: 


T 
ва 0 (164.11) 
ot pc 


subject to boundary conditions 
T= Tı on Ty 
—kT ini = 42 оп T2 
—kT ini = a(T3 = T) on Гз 


Recast (16.4.11) in terms of Green's identity and integrate with respect to time, 





BT = [| (аТ ит – ата прага + [ © баса +f TG (16.4.12) 
0 Jr 0 Jo pc Q t=0 
Introducing the interpolation functions in the form, 
Т= Ф.Т, 
q = Paqa 
and rewriting (16.4.12) using the above approximations, we obtain 
АСТОН) _ ро (16.4.13) 


where 
ево а ФА Ва РО си 


1 
a = 2 дов = Ав for smooth boundary 


1' 
ов = - | | a(G.ni)« gd -f «(Ger 
0 T2 T3 
t 
Bua = f | a(G). 9gdQ2 
0 Гү 


Ü - n Ü 1 
aie | 247 (Gg), dP -f Z (rn mar fars f [ (0), ФОвата 
0 r, pc r, pc о Ја pc 


Co =] (С)„Фв Твад|—0 
Q 


16.4 OTHER METHODS 


Since the algebraic equations given by (16.4.13) are linear, the solution involves a simple 
marching in time until desired time is reached. 


16.4.2 COUPLED EULERIAN-LAGRANGIAN METHODS 


It should be pointed out that all methods introduced in the previous chapters are based 
on the Eulerian coordinates in which computational nodes are fixed in space and all 
variables are calculated at these fixed nodes. In some instances in reality, however, it is of 
interest to compute variables in the Lagrangian coordinates where the mesh points are 
allowed to move along with the fluid particles. Furthermore, itis often convenient to have 
both Eulerian and Lagrangian coordinates coupled, known as the coupled Eulerian- 
Lagrangian (CEL) methods, useful in highly distorted flows or multiphase flows. Precise 
mathematical representations and treatments of Eulerian and Lagrangian coordinates 
are presented in Chung [1996]. 

The CEL methods were first developed by Noh [1964]. The basic idea is that the 
boundary Г оѓ ће region Q given by 


n 
Q | J9; 
i=1 


and the curves D; which separate the subregions Q; are to be approximated by time- 
dependent Lagrangian lines L;(t). A subregion R; which is approximated by the time- 
independent Eulerian mesh F will consequently have its boundary I’; prescribed by 
the Lagrangian calculations. Thus, the Eulerian calculation reduces to a calculation on 
a fixed mesh having a prescribed moving boundary and therefore contributes one of the 
central calculations in the CEL methods. The calculations that are made at each time 
step are divided into three main parts: Lagrange calculations, Eulerian calculations, and 
a calculation that couples the Eulerian and Lagrangian regions by defining that part of 
the Eulerian mesh which is active and by determining the pressures from the Eulerian 
region which act on the Lagrangian boundaries. 

Physically, the local sound speed (and fluid velocity) can vary considerably in dif- 
ferent regions of the fluid, and the mesh size in general will also be a function of the 
region being approximated. It is therefore to be expected that the different subregions 
will have different stability requirements. Thus, it is desirable to allow these different 
regions their characteristic time interval in hydrodynamic calculations. Approxima- 
tions for difference equations for Eulerian coordinates (Figure 16.4.2a) and Lagrangian 
coordinates (Figure 16.4.2b) are given below. 


Eulerian Difference Equations 

The differential equations for Eulerian coordinates are the same as given in 
Chapter 2. To obtain finite difference equations for the above equations, we first 
introduce the following definitions: 


: l, na 1/2 
(i) upi ia E z (utni + ига) (16.4.14а) 
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(a) (b) 


Figure 16.4.2 Eulerian and Lagrangian descriptions. (a) Eulerian description. (b) Lagrangian 
description. 


т 1 1 1 
Gi) vefi = gta tup (16.4.14b) 


п+1/2 е ntl/2 
Јела а ај Ува — у) Милар 20 


n+/2 <0 


Li +1 
(iii) ( јићу ја = n n+1/2 . 
Јела аааја а а y) if uginn S 


(16.4.14c) 
n+1/2 2c RN 
(iv) (fv Ax) 1/2 = Реала Чадал (кн = хк) if Vk+1,1+1/2 >0 
kl = 41/2 | 
k+1,143/2 ups sap ea — yk) if VER 41 <0 
(16.4.14d) 


(У (У: FUN na 
n+1/2 


+1 41/2 4/2 
= Gus ap + СУ а = (јићуј ар + (fv Ax) уз 
(хе — хе буна — Y1) 


(16.4.14e) 
„ (АРуа __ LPi +P – 3 – Р 
—X = = 4. 5 
(vi) (52), 2 X1 — x4 (16.4.15a) 
AP 1 = 
(vii) (52), =i Mth BN (16.4.15b) 
Ay/™ 2 уг— у 
—1/2 —1 -1 : n—1/2. n—1/2 
(у) (јиЛуј 1, = (уг – yo es +щ”) so Мы и )=0 
k+1/2,1 2 p if 79) < 0 
(16.4.15с) 
— -— -l ; —1/2. n-1/2 
(ix) (fvAx) 32, 2 (x5 — x yos r7) fs if (vy uy) > 0 
vun " з 2 ji if (уз 2 « 0 


(16.4.15d) 
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-1/2 —1/2 —1/2 
(fuA^yY ү, + (и is – (иду 1 pt (}»Аху 1/2 
(x1 — X4)(y2 — y1) 





(х) ( +70) = 
(16.4.15e) 


with p — p 4 q, а = Групу. 


Based on the above definitions, the finite difference equations for inviscid flows are 
of the form: 

















Continuity 
Ж _ 4/2 
Pieri /2,141/2 = Prey /2,041/2 – АКО · pU) cuo La 16419) 
Мотетит 
к; Ар 
м ы ме? _ ahe ‚му 1/2 26:243! M=pu (16.4.17a) 
_ Хр, 
Ма = ма“ = КЇ - MU); 2 + (B)al N= pv (16.4.17b) 
Energy 
Ке Е +1/2 n+1/2 
Єк /з+1/2 = erai 7 M K Ој кы /ы+1/2 T (P, k+1/2,1+1/2 
+1/2 n+1/2 
F aain. 141/26 a9 k+1/2, ia] (16.4.18) 








Lagrangian Difference Equations 
The differential equations in Lagrangian coordinates are given by 


ди Тдр ðv 1др 





= . = (16.4.19) 

ot pox ot р ду 

ді ді 

де р др 
J= Ё, — ===, = р(Е, 16.4.21 
py scons, = ту; Р=РР) (16421) 
with J being the Jacobian between the cartesian and curvilinear coordinates (Figure 

16.4.2b). 


The Lagrangian difference equations corresponding to (16.4.19-21) are written as 
follows. 








mu Уи 
џи" = ut; 1/2 _ 16.4.22a 
k,l Uki TT ( ) 
(p. Wel 
yr n yn _ др 16.4.22b 
k,l Vk, (p Jii ( ) 
ч = 3 + лги! (16.4.23а) 








Ver = Ypa + Atuk) (16.4.23b) 
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J” 
41 k+1/21+1/2 
рана = Рај <> (16.4.24) 
J opa 
п+1 п 
41 —1+1/2 (р =P Ук+1/21+1/2 
ралї = 8121412 + Pear mW n (16.4.25) 


n 
Pk+1/2.1+1/2 


The velocity equations (16.4.23a,b) must be modified for the points of the lattice which 
define the boundaries of the Lagrangian region, but the remaining equations hold for 
all points of the mesh. 

Finite elements have been used in CEL methods as applied to multiphase flows. 
Surface tension on the interfaces between different fluids can also be taken into account. 
These and other topics using CEL are discussed in Chapter 25. 


16.4.3 PARTICLE-IN-CELL (PIC) METHOD 


This is one of the early methods developed in the Los Alamos Scientific Laboratory 
in dealing with highly distorted flows with slippages or colliding interfaces [Evans and 
Harlow, 1957; Harlow, 1964]. In this method, Eulerian mesh is used and the cell is filled 
with particles of the same kind or a mixture of different kinds. The calculation of changes 
in the fluid configuration proceeds through a series of time steps or cycles. Each cell 
is characterized by a set of variables describing the mean components of velocity, the 
internal energy, the density, and the pressure in the cell. In the Eulerian part of the 
calculations, only the cellwise quantities are changed and the fluid is assumed to be 
momentarily completely at rest. In order to accomplish the particle motion, it is conve- 
nient to prepare as a first step for the possibility of particles moving across cell bound- 
aries. For this purpose, the specific quantities in each of the cells are transformed to 
cellwise totals. 

The results of a calculation applied to the formation of a crater by an explosion 
in an atmosphere above a dense material are shown in Figure 16.4.3 [Harlow, 1964]. 
The initial one for time t = 0 shows cold ground above which is a small and intensely 
heated sphere in an otherwise cold atmosphere. The second frame, two time units 
later, is shown in order to demonstrate the intense packing of particles in the ini- 
tially heated sphere. The third frame shows a strong shock in the ambient atmosphere, 
together with considerable depression of the ground. The final frame shows, at time 
sixty units, the configuration just before the particles began to fall off the computation 
regions. 


16.4.4 MONTE CARLO METHODS (MCM) 


Monte Carlo methods have been successfully used in many problems in physics and 
engineering where stochastic or statistical approaches can describe the physical phe- 
nomena more realistically [Hammersley and Handscomb, 1964; Binder, 1984]. They 
have been extensively applied to electron distributions, neutron diffusion, radiative 
heat transfer, probability density functions for turbulent microscale eddies, etc. 


16.4 OTHER METHODS 


Figure 16.4.3 Configurations of particles at 
four times in the crater formulation prob- 
lem; grid lines show every other cell bound- 
ary [Harlow, 1964]. 





(c) t-30.0 (d) t-60.0 


In general, the Monte Carlo method is a statistical approach to the solution of 
multiple integrals of the type 


1 1 
Ty. ig, ous wal | w(Ei, £, ...... „Еда РА (Е а РЕ2)...... аР, (Е) 
(16.4.26) 


Monte Carlo becomes indispensable whenever multiple integrals have variables and 
can not be evaluated efficiently by standard numerical techniques. 
As an example, let us consider the heat conduction equation, 


ФТ 2 PT 5 
əx? ay? — 


The integral (16.4.26) corresponding to heat conduction may be written as 


1 
15) = | одар) (16427) 


In terms of the finite difference discretization, the integral (16.4.27) represents a finite 
difference equation written for the temperature at nodes (i, j) as 


Tij = Ре Тај + Ру Та + Ро Тр] ЊРу-Теј4 (16.4.28) 
with 

Ре = Ру = а (16.4.29а) 

ecd. AWAY (16.4.29b) 


= 2(Ay/Ax + Ax/Ay) 
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The procedure described above is often known as the random walk. In this simple 
example, the Monte Carlo approximations for heat conduction resembles the four-point 
FDM. In conduction, an abstraction using particles or random walks is used to simulate a 
solution of a partial differential equation, whereas in radiation a physical phenomenon - 
the transfer of photons - is simulated. 


16.5 SUMMARY 


In this chapter, we have revisited the finite difference methods and finite element meth- 
ods. The emphasis has been to show their analogies. In this process, differences between 
these two major computational methods have been recognized. The advantage of study- 
ing both methods on an equal footing has been stressed. The finite volume methods 
based on either FDM or FEM are increasingly popular in applications to many engi- 
neering projects. Example problems in Part Five will demonstrate these trends. 

Computational methods other than FDM, FEM, and FVM have been briefly re- 
viewed, including boundary element methods, coupled Eulerian-Lagrangian methods, 
particle-in-cell methods, and Monte Carlo methods. Detailed presentations of these 
methods are beyond the scope of this book. In fact, the topics covered in this chapter 
alone could have been dealt with in an independent part. 

As we look back on the chapters in Part Two and Part Three, our focus has been to 
introduce to the reader what has been accomplished in CFD for the past century. It was 
not possible to cover all minute details of every method that was introduced. Pertinent 
references are provided at the end of each chapter. Obviously, the reader should consult 
these references for further guidance. 

This chapter marks the end of Parts Two and Three, including FDM, FEM, and 
FVM, but we have not discussed other important subjects: automatic grid generation, 
adaptive methods, and computing techniques. We shall examine them in the next several 
chapters, Part Four. 
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PART FOUR 





AUTOMATIC GRID GENERATION, ADAPTIVE METHODS, 
AND COMPUTING TECHNIQUES 


utomatic grid generation techniques have contributed significantly toward the 

application of computational fluid dynamics in large-scale industrial problems. 

Without such techniques the most accurate numerical schemes may fail to 
prove their full potential or effectiveness. Automatic grid generation in complicated 
geometries such as those of a complete aircraft is now considered a routine exercise 
and an important part of CFD projects. 

There are two types of grid generation: structured and unstructured. In structured 
grids, all grid lines are oriented regularly in either two or three directions so that coordi- 
nate transformations of curvilinear lines result in a square or cube for two-dimensional 
or three-dimensional problems, respectively. In unstructured grids, however, there are 
no such restrictions, but at the expense of more complicated computer programming. 
Once the automatic grid generation is completed, a challenging task still remains – ап 
adaptive mesh in which the most suitable mesh distributions are achieved to obtain the 
most accurate solution. This can be made possible by placing finer meshes in regions 
where gradients of variables are high. Furthermore, computing techniques including 
domain decomposition, multigrid methods, and parallel processing, among others, play 
an important role for the success of CFD projects. 

We shall examine these and other subjects in Part Four. Structured grid generation 
is discussed in Chapter 17, unstructured grids in Chapter 18, adaptive methods for struc- 
tured and unstructured grids in Chapter 19, and computing techniques in Chapter 20. 


CHAPTER SEVENTEEN 


Structured Grid Generation 


Structured grids are generated in two- or three-dimensional geometries (with plane or 
curved surfaces). In general, two types of structured grid generation are in use: algebraic 
methods and partial differential equation (PDE) mapping methods. For more complex 
geometries, it is preferable to construct multiblocks initially, with refined grids filled 
in for each of the multiblocks subsequently. Detailed procedures are presented in the 
following sections. 


17.1 ALGEBRAIC METHODS 


In algebraic methods, geometric data of the cartesian coordinates in the interior of a 
domain are generated from the values specified at boundaries through interpolations 
or specific functions of the curvilinear coordinates. Toward this end, we begin first 
with the unidirectional interpolations of various functional representations, followed 
by multidirectional interpolations. 


17.1.1 UNIDIRECTIONAL INTERPOLATION 


Unidirectional interpolation refers to the functional representation in only one direc- 
tion. Among the most widely used are Lagrange polynomials, Hermite polynomials, and 
cubic spline functions. These polynomials, some of which were discussed in Chapter 9, 
are briefly reviewed below. 


(a) Lagrange Polynomials 

The Lagrange polynomials, as used in FEM for interpolations of a variable 
(Section 9.2.2), may be used for grid generation in interpolation between cartesian and 
curvilinear coordinates (Figure 17.1.1). 


х = Ф л(ё)хум, ®y(Em) = бум (17.1.1) 


with ®y(é) being the Lagrange polynomials 
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Figure 17.1.1 Lagrange polynomials. 
This formula provides: 

Linear Interpolation 

oO, =1-, Ф = ё (17.1.3) 

Quadratic Interpolation 


&i-2(r-5)&-0.  &--€- 0. Ф®=%(@-;) атла) 


(b) Hermite Polynomials 

Hermite polynomials as used in FEM provide functional representation not only of 
coordinate values, but also of gradients of coordinate values. For example, the functional 
representation including the zeroth order and first order derivatives of coordinate values 
are given by cubic functions (Figure 17.1.2), 


х= НО) + НОЕ) өк, өм = (17.1.5a) 
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= о (550) ө. = 6-9 


Figure 17.1.2 Hermite polynomial. 
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Or 
х = Нох + Нох + H} 0 + He (17.1.5) 
мић Но(Ем) = бум, Н+(ём) = дум 
Thus 
х="+,0,, (7 =1,2,3,4) (17.1.5c) 
with 
Ҹ = НО(Е) = 1 — 3: + 263 (17.1.62) 
Vy, = НО(Е) = 36: — 223 (17.1.6b) 
Ys = НЕ) = Е — 267 + ЕЗ (17.1.6c) 
Фа = Н (Е) = 6 – Е (17.1.6d) 


These functions match the two boundary values xı, and xz and the first derivatives, 
(9х/9&)1, апа (0х/9&) at the two boundaries. 

The advantage of specifying (dx/d&) as well as x can be used to make the grid 
orthogonal at the boundary. This will be useful in multidirectional grid generation. 


(c) Cubic Spline Functions 

One of the difficulties with conventional polynomial interpolations, particularly if 
the polynomials are of high order, is the oscillatory character. To remedy this disadvan- 
tage, the cubic spline functions can be used to achieve smoother curves. 

Consider two arbitrary adjacent points x; and x;;;. We wish to fit a cubic to these 
two points and use this cubic as the interpolation function between them. 


F(x) = ag + a,x + a2x? 4- a3x?, (x; € x € xia) (17.1.7) 
Note that two constants in (17.1.7) may be determined by end conditions and two 


others by the slope (first derivative) and curvature (second derivative). Here the second 
derivative of a cubic line is a straight line (Figure 17.1.3) so that 


8G) — eG) € — lg 6) - 820] (17.1.8) 


Integrating (17.1.8) twice, we obtain 
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Figure 17.1.3 Cubic spline representation. 


with Ax; — Xi+1 — Xi, i = 0, 1,...n — 1, g(x) = fxi) and g(xXi+1) = f xia). Since the 
second derivatives g"(x;) (i — 0, 1,...71) are still unknown, these must be evaluated 
as follows: 


Fi) = Fia Qi) (17.1.10a) 
Е? (х) = Е у (х) (17.1.10b) 


Evaluation of (17.1.10a) leads to a set of simultaneous linear equations of the form 





Ax, AX -1 HH 2(xi Xi HH 
- g Q1) анк), (xi) +g" (xi) 
Xi 
Роан) = РО) fou) - fi-a) (17.1.11) 
(Ax; Y? (Ax; )(Axj-1) Е 
This represents n — 1 equations іп ће и + 1 ипКпоўуп$ 2" (хо), 2" (х1), ..., g” (xn). The 


two necessary additional equations are 
g' (x9) 20 (17.1.12a) 
&'(х„)=0 (17.1.12b) 


The resulting g(x) is called a natural cubic spline. 
In terms of nondimensional coordinates, (17.1.11) and (17.1.12) are written as 


Xii—Xi  Xi— zl) 


(& — &i1)ox; 4 + 2Z(Eia — &-a)x; + (ы – ё)х = 6 (2225 





ём = ё — & = ёл 
(17.1.13) 
with 
x! =0 (17.1.14a) 
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The solution x" is substituted into 





(Ела – €)° x E-r c ж Uu-ü | 
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17.1.15 
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It is seen that (17.1.15) may be written in the form similar to (17.1.1) as a linear combi- 
nation of interpolation functions and nodal values of the first and second derivatives of 
x at nodal points i andi + 1. 

Additional interpolation functions useful for surface grid generations are available. 
These functions will be discussed in Section 17.3. 


17.1.2 MULTIDIRECTIONAL INTERPOLATION 


There are two multidirectional interpolation methods available: domain vertex methods 
developed from FEM interpolation functions and transfinite interpolation methods 
predominantly used in FDM, constructed by means of tensor products of unidirectional 
functional representation in multidimensions. 


171.21 Domain Vertex Method 


Domain vertex methods utilize tensor products of unidirectional interpolation functions 
for two or three dimensions. Let us consider a two-dimensional domain with physical 
coordinates (x, y) and transformed computational domain (¢, n) as shown in Figure 
17.1.4a, related by 


Xi = $ (E) Ê uMXiNm, (i = 1; 2, N, M= 1; 2) (17.1.16a) 
or 
x= bnlë, nxin, (i=1,2, N=1,2,3,4) (17.1.16b) 


where i denotes the physical coordinate directions and N and Mrepresent node numbers 
in the direction of the coordinate $ (E), and 6 ,(«) are the unidirectional functions 
whereas ®y(é, 1) indicates the tensor product. 


-ü-8-«» = $1(€) i(n) 


=é(1- IE: 
Oy(é, n) = &( 1) 22(6) (т) (17.1.17) 
Фз = ёт = Фу(Е) Фо(т) 
— (1—£)n = $1(£) $209) 
which are known as “blending functions.” 
Similarly for three dimensions (Figure 17.1.4b), we obtain 
xi = Oy(E) u(y) Op(C)xinme, (i =1,2,3, N, M, P=1,2) (17.1.18a) 


or 


же Фул же, (25123, N=1,...,8) (17.1.18b) 


547 


548 


STRUCTURED GRID GENERATION 














7 
\ \ 
0,1) (L1 
4 aK ) 
y 
2 
ij 0 | 5 
> 1,0 
Physical domain и uu 
x Transformed computational domain 
(a) 





(b) 


Figure 17.1.4 Multidimensional interpolation, all interior lines (as many as desired) are 
generated from (17.1.16) with the corner node coordinates and the interior values of & 
and 7. (a) Two-dimensional domain. (b) Three-dimensional domain. 


with 
Фі = (1—&)(1 — y(1- C) 
Ф: = &(1- т)(1— 6) 
Фа = Ет(1— 6) 

Фм(ё, 6) = ia Е с a (17.1.19) 

Фе = Е(1— т)б 
Ф7 = ётё 
Фв — (1— &)тб 


Extensions of the above processes can be made to accommodate higher order inter- 
polations by providing interior nodes along each side (see Figure 17.1.5 for quadratic 
mapping). Furthermore, triangular elements and tetrahedral elements can also be con- 
structed, following the FEM geometries discussed in Chapter 9. 


Example 17.1.1 Trapezoidal Geometry 


Given: Four points A(0,0), B(L,0), C(L, H5), and D(0, H;). Generate a mesh corre- 
sponding to €,n at 0.2 apart. Assume L = 20, H, = 5, Њ = 10. 
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n 
1 
(=) 
(0.1) 2 (1,1) 
1 1 
Oia) (0,7) 
(0,0) | de s 
(—.0) 
2 
Ф, =(1—§)(1—n)(1— 26 — 2n) o, -ón(3-25 —2n) 
Ф, =5(1—1)(25 – 2 – 1) Ф, = (1-2)1(-2 + 2 – 1) 
Ф; = 45(1—5)(1-1) Ф, = 401-8) 
Ф, = 4501-1) Ф, - 401 -Éyg 2) 


Figure 17.1.5 Quadratic interpolation by inserting any values of & and « interior coordinates 
are generated from the above functions (as many as desired). 


Solution: 

x — (1— £)(1 — т) + (1 — тух + Ета + (1 — Е)пха 
= [Е(1 —т) + Еп] 1, 
= 20ё 

withx; 20, x; —L, xs—-L, x420, 1,=20 

у=(1–Е)1 – ту +Е( — ту + &£ny + (1 — £)nya 
= ёп t (1— £)nH 
= 10£n-- 5(1 — £)n 

with y; 20, y, —0, мзм=Њ=10 м=нН=>5 


The grid points or lines x, y can now be generated, and the results are shown in 
Figure E17.1.1. 


Example 17.1.2 


Consider a quarter circular disk as shown in Figure E17.1.2a. Using quadratic Lagrange 
polynomials develop a program to generate a 7 x 16 mesh: 


Solution: The quadratic Lagrange interpolation functions (9 node) are given by 


n 


weas M ы 
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(0, 1) (1, 1) 
10 
—À 
(0, 0) (1, 0) 
20 
(a) (b) 


Figure E17.1.1 Physical (trapezoidal) and transformed geometries. 





(1, 1) 


= 
•— 
~ 
















































































1 

0. e Фо eat 
8 4 
1 2 3 
$ о $—— 5 
(0, 0) (1 0) (1, 0) 

(b) 


Figure E17.1.2 Quadratic Lagrange polynomials. (a) Quarter circle disk. (b) Mesh gener- 
ated for a quarter circular disk using quadratic Lagrange polynomials. 
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&i-4(£-5)&- (n7 5)n- 


à,— —st(t -y(n- ;Ja- 1) 


à, — 4 (£-5)(n-5)e- » 


Ф; = -«(t x ;)n- 1) 


Фи л) =} La (: - z(a- >) 


Фе — —ВЕ(Е — па (1 >) 


о - 4(£- 5) - (п– 2) 
Фа = EC - 5) — 1)т(т— 1) 
Фо = 16&(# — 1)т(т— 1) 

x;(£,m) = Oy (E, т\)х м 


The results are shown in Figure E17.1.2. 


Example 17.1.3 


Consider a three-dimensional geometry as shown in Figure E17.1.3. Develop a com- 
puter program to generate an 11 x 11 x 11 mesh (1331 points) using the domain vertex 
method. First derive the Lagrange polynomial interpolation functions with the data 
(x, y, z) as given in Table E17.1.3. Use a cubic between nodes 5-8 and 8-11. 




















Figure E17.1.3 Three-dimensional grid, domain vertex method. (a) Surface nodal geometry. 
(b) Interior nodes. 


552 STRUCTURED GRID GENERATION 


Table E17.1.3 Interpolation Function Data 


Point (х, y, Z) Point (x, y, Z) Point (x, y, Z) Point (x, y, Z) 


(0, 0, 0) 2 (12, 0, 0) 3 (15, 14, 0) 4 (0, 16, 0) 
(1, 0, 10) 6 (3, 1, 11) 7 (6, 2, 9) 8 (8, 3, 7) 
(12,9,10) 10 (14,14,6) и (16,18,12) 12 (4, 13, 14) 





Physical domain coordinates are given: 
a = Length between 5 and 8 = Уб + У14 + 3 
b = Length between 8 and 11 = У 61 + / 45 4- / 56 
n 
&£—-&y n-m 6-6 
OvEnt)= II — — — 


м1. мам EN T EM IN — пм бу — бм 











with n — fi--1, ñ being the total number of inside edge nodes in each direction 


[Ep E) 


E-i) m-n) É-i) = (е0 = 7) 
(61 — 65) (ти – тр) (а — О) (0—1) (0—1) (0—1) 


—- -(E- 1)n- 1Y(6 – 1) 
Ф; = Е(1— 106 —1) _ Фз=—Ет(с—1) Ф; = (5 – 1) (6 – 1) 


_ а? J/6 = 
*- menm = Е 107 = 1) 


a? La v14 
V6 14(A/6 — o 


1 = 





Фс = 





БЕ сл EEE т" д а 


p 0e (i 22) (6- - At) a- X8) 
CH (ои) (8) 


op) 
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Ent 259 (1—1) 























= а < F а 5) а -1) 
Ж 
A a lm Bis E то 
[TE 
| V6l _ Уб] + У45 
= (тв Фр = —(& — 1)n£ 


Example 17.1.4 


Clustering of boundary layers at the wall or interior domain may be achieved 
using exponential relations between the physical domain and transformed domain 


(Figure E17.1.4). 
| 


_————————————— ťț | Е 
(a) Clustering of the boron ([E- 1.05) 









(b) Clusserimg at the sup and boitam (i3, c-1.5] 




















uH 
l [31 Clusiering ar re imerkar (fl75.0, a0.5) 











de Chestering at dh middle ([i-5. 51 (d) Clustering with inclined lines 
Figure E17.1.4 Clustering of mesh lines. 
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(a) Clustering at the Bottom Wall 
X mE 


(B-)-(- а 


1-1 
(87) + 


with 1 < B < co 


у=Н 





(b) Clustering at Top and Bottom Walls 
X E 


nza 
(2a + 22622) i + 2а – В 


т 
B+ 1 1-« 


y=H 





with 0 < a, B < œ 


(c) Clustering at Interior Domain 


х= ё 
sinh B(q— A) 
= aH: 1 + ——————— 
Tum | + sinh(B.A) 
1 || в 1 
with0 <B <œ, 0 <а < 1, А 1 + (е )а 


= 3p +(e? = Da 
Example 17.1.5 


Grid generation over a conical body. Consider a conical body with a typical circular 
cross section of radius R and a physical domain with semi-major and semi-minor axes 
as shown in Figure E17.1.5. 

Grid points y and z are given by 


y(k, 1) 2 — Rcos0 
z(k, 1) 2 Rsin0 


Clustering in the vicinity of the body for the viscous boundary layer can be achieved 
by 


y (k, j) = y (k, 1) — c(k, j) cos 0(k) 
z(k, j) = z(k, 1) + c(k, j) sin 0(k) 


where 


c(k, j)=8 E ~ 


"n 
(вт) н 
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Figure E17.1.5 Algebraic grid generation of conical body. (a) Given data. 
(b) Transformed cross sections. (c) Finalized mesh. 


with 


=w re [(25) (а) 


The grid generated in Figure E17.1.5(c) will then be repeated in the (x, €) direction 
for the entire three-dimensional domain. Here, R 2 1, a, — 2.5, b; — 4 were chosen in 
Figure E17.1.5(c). 





17.1.2.2  Transfinite Interpolation Methods (TFI) 


An alternative approach to the domain vertex methods is to use the unidirectional inter- 
polation functions introduced in Section 17.1.1 and form tensor products in two or three 
directions as in the domain vertex methods, but with all sides of the boundaries inter- 
polated and matched as well as the corner nodes. To this end, Lagrange polynomials, 
Hermite polynomials, or spline functions may be used. A transformed computational 
domain mapped into various arbitrary physical domains is shown in Figure 17.1.6. 
Consider a region Q, [0,1] x [0,1] and postulate the existence of a function F 
(vector valued) which maps Q into Q such that F: F —> T. Our objective is to con- 
struct a univalent (one-to-one) function U: Q — Q which matches F on the boundary 
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r 
d 
d c 
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Г 
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а 
(а) 





e 
| 











а b 
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Figure17.1.6 Physical domain and transformed computational domain for transfinite 
interpolation. (a) Physical domain. (b) Transformed computational domain. 


of T, that is, 
U(0, n) — F(0,«),  U(&, 0) — F(£, 0) (17.1.20a) 
U(1, п) = Е(1, т), Ul, 1) = FE, 1) (17.1.20b) 


A function U which interpolates to F at a finite set of points is defined as the trans- 
finite interpolant of F. The isoparametric interpolation scheme is a special case of the 
transfinite interpolation schemes. 

Consider now a linear operator known as a projector g, such that U > g[F] is a 
univalent map of €2 — Q satisfying the desired interpolatory properties [Gordon and 
Hall, 1973]. 


&(&) [FQ] — 91(£)F:(0, n) + P2(E)F2(1, n) (17.1.21a) 

ю(1)[Е(&)] = Ф.(")Е, (6,0) + Ф: (т) (Е, 1) (17.1.21b) 
Then the tensor product projection 

PE) o) [F] = On(E)Ou™M)F vu (17.1.22) 


interpolates to F at four corners of [0, 1] x [0, 1]. Here Fyy matches the function at the 
four corners, but it may not match the function on all the boundaries as illustrated in 
Figure 17.1.7. Similar effects occur on all other boundaries. These discrepancies can be 
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Z 


F N (Ол) 





Figure 17.1.7 Fx; match the function at the four corners but not 
on all boundaries. 


removed by subtracting from the sum of (17.1.21a,b) a function formed by interpolating 
the discrepancies (17.1.22), which represents the Boolean sum projection [Coons, 1967]. 


U- [9(&£) e eQ] [F] 2 &(£) FQ) - &( F(&) – pE) ph) [F] (17.1.23) 


where the symbol © implies the tensor product and F(m) and F(é) are the parameter- 
ization of the sides of the domain and [F] represents the corresponding vertices. This 
matches the function not only at the corners but also at all boundaries. Here U is a 
transfinite interpolant to F. The functions ®),(&) and ®y(n) given in (17.1.21) and 
(17.1.22) are referred to as blending functions. The most commonly used blending func- 
tions are of the Lagrange polynomial type 


U = (1 — &E)F(0, 9) -- £F(1, n) t (1 — FE, 0) + nF, 1) 


– [0 — £)(1 — «F(0, 0) 4- (1 — £) nF(0, 1) - (1 – т)Е(1, 0) + &тЕ(1, 1)] 
(17.1.24) 


For a quadratic variation of boundaries, the blending function (ё) апа (т) сап 
simply be replaced by the quadratic Lagrange polynomials. 
The following rules are applied in choosing the transfinite interpolation functions: 


(1) Pick four points on T and identify these as being the images of the four corners 
of I. 

(2) These four points separate T" into four curve segments which we identify as 
being the graphs of the four vector valued functions F(0, ), F(1, 1), F(£, 0), 
and F(é, 1), that is, the four segments of the boundary of Q are defined to be 
the images of the four sides of Q. 

(3) Use the formulas of F(0, «), F(1, »), F(£, 0), F(£, 1) in (17.1.24) to define a bilin- 
early blended transfinite function U(£, n), and recall that U = F for points (¢, n) 
on the perimeter of ; that is, U maps the boundary of Q onto the boundary of Q. 

(4) Test to see if the univalency criteria are satisfied, that is, Jacobian is nonsingular. 

(5) Higher order transfinite interpolation functions should be used if necessary 
(irregular boundaries). 


Grid generation for three-dimensional geometries using transfinite interpolation 
functions was studied by Coons [1967] and extended by Cook [1974]. The procedure in- 
cludes the surface nodal point mesh generator and volume nodal point mesh generator. 
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(a) 


Figure 17.1.8 Surface and volume point mesh generator. (a) Surface nodal point mesh generator. 
(b) Volume nodal point mesh generator. 


The transfinite interpolation formulas for three-dimensional problems are of the 
form 


О = [0(&) Фр(т) Ф (6) [Е] 
= (€) [Fm 2] + om) EE, 2) + eC) EE, ] 


— [0(&)к(т)[Е] + қо (т) (6) [Е] + (ОСЕ ЛЕ] + 0(5) оте (О [ТЕ] 
(17.1.25) 


Consider the coordinate system as shown in Figure 17.1.8 in which the following 
relations can be established. 


Boundaryl: «q—0, x-— fit) y-m(t) z-Am() 
Boundary2: «—1, x-— р(&), у= 20(), 2= (8) 
Boundary3: &= 0, х= В(т, у= 83(1), z= hn) 
Boundary 4: & = 1, х= (т, у= 84(1), z= hm) 


These definitions lead to the surface nodal point coordinates (Figure 17.1.8a): 


x(E, n) = (1-0) fil) + nfo(E) + CL — &) fan) E fam) 
-x(0, 0) (1— £)(1 9 —x (1, 0) £(1 — 
—x(0, D (1 ё) x (1, 1) £n (17.1.26) 
Similarly for y(£, m) and z(é, n). 


For the volume nodal point mesh generator, we utilize the €, n, & coordinates nor- 
malized as follows (Figure 17.1.8b): 


Boundary edge 1: = 0, £—0, x— f£). у=21(6), 2=>Е) 
Boundary edge 2: n=0, &—1, x—- f(E. у= 0080), z-h() 


Boundaryedge12: 4-2 0, &=1, х= №(6), у= 80(6), 2= №(6) 
With these boundary edge functions, the linearly blended interpolation functions аге 
x(&, X £) — (1— (1 — £) fi(5) - (0 — me fal) + nb fa(E) (1 — £) fal) 
(0 — &)1 — £) fsQy - (1 — 2) (т) +56 (т) +5 (1—6) fa(n) 
+ –— Ба = т) (С) + 1 – Сп ло је тла) 
+E- n) fixe) +e, n, 6) (17.1.27) 
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where 


c(&, v C) 2 —3[0 — &)(1 — «(1 — £) x (0, 0, 0) - (1— £)(1 — m x (0, 0, 1) 
* — £yu(1 — 0) x (0, 1, 0) - (1 — &£)nt x (0, 1, 1) 
*E&(1— «(1 — £)x (1, 0, 0) - £(1— mt x (1, 0, 1) 
T £n(1— £)x(1, 1, 0)- Em x (1, 1, 1)] (17.1.28) 


Similarly for y(£, n, С) and z(&, « С). 
It is desirable to write (17.1.27) in terms of boundary surfaces: 


Boundarysurfae 1: «—0, x-—f,(&E t) у= 8.(6, 6). 2=А.(, 6) 
1-1, x= f, 0 y-REx& б), = РҺ)(&, ©) 
£-0, x— fiw O. у= Ез(т 5), z-hs(n C) 
£21. xefumth yezop tes sut 
(—0, x—fs(E. m. y-gs(E. m. z-hs(E, v 
б=1, х= ]/%6(&, т), у=86(&, т), д=Л6(&, ту) 


Nn FW NY 


Thus, the boundary surface functions may be written in terms of boundary edge 
functions: 


х@ n O= HA -DTE OHTE O+ -ET 0 


(17.1.29) 
where 
ТЕ 6) 2 0-0) (E) - C F5) - (1 — €) fo(E) + € fra) 
—- (1— &)(1 — £) x (0, 0, 0) — (1— £)6 x (0, 0, 1) 
-—E(-—t)x(1, 0, 0) - £Cx(1, 0, 1) (17.1.30) 


etc. 
With these coordinate transformation equations, the interior nodal point may be 


calculated if the interior nodal point can be described in terms of the £, » 6 coordinate 
system and if the boundary surface functions are known [Cook, 1974]. 


Example 17.1.6 


Repeat Example 17.1.2 using the transfinite interpolation functions (Figure E17.1.6). 
The quadratic blending functions are 


1 1 
2(:-5)е-0 i(n- 5)e- 0 
s€) =| EE-D — . Фм) = 1 40-0) 


(6-3) 2a(n-5) 
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х(ё, п) = “(2+ 26)eosn 


п) = (+25) тл 


ven- em) 





1-20 





шр Е 


Figure E17.1.6 | Quarter-circle disk with TIF method. 


with the projections 
3 
ОЕ] = У & v (£) F (£v. n) 
N=1 
3 
PalF] = X` &y(n) F (E, nw) 
N=1 


and the product projections 


3 3 

fx 0% [Е] = У. У. $ y(£) P mm) Fln, nm) 
N=1 M=1 

Thus, the transfinite interpolation functions are 


U(£, n) = He D x[F] — ec [F] 4 olEF] — z x[F] 


3 3 
=> PNE)F (ënn) + D> Ou(n) F E, nm) 


м1 M=1 
3 3 
- ^ V ew(£) & un) F (Ev. пм) 
N=1 M=1 


Thus, 


3 


[HE 2] = Done [5E eet 


N=1 M=1 
3 3 

_ х (ём, Nm) 
2. 2. О | (Ем, | 


17.2 PDE MAPPING METHODS 


The primitive function F(£, 1) is 


пе 


—(2 + 2&) cos Sn 
(2 + 2é) sin 7" 
Thus, 
T 
—(2 + 22у) соѕ Pu 


х (6, т) Y 
U é, = ' = Ф £) т 
( 9) b (Ё, 2| N=1 a (2 + ЗЕм) sin 27 


3 —(2 + 2&) cos Sm 
+ У. Фм(т) 
M=1 


(2 + 2&) sin Su 
3 3 —(2 + 2ём) соз Zw 
— > У. Фм(&) Фм(т) т 
м1 м1 (2 + 2&y) sin 21м 


The results are identical to those for the domain vertex method in Example 17.1.2. 

Additional discussions on algebraic methods will be presented for surface grid gene- 
ration in Section 17.3.2. Although algebraic methods are convenient if the geometry can 
be represented by simple analytical expressions, severe limitations would occur when 
the computational domain is complicated and suitable functional representation of the 
geometry is unavailable. 


17.2 PDE MAPPING METHODS 


Grid generation can be achieved by solving partial differential equations with the de- 
pendent and independent variables being the physical domain coordinates and trans- 
formed computational domain coordinates, respectively. These PDEs may be of elliptic, 
hyperbolic, or parabolic form. In general, PDE mapping methods are more complicated 
than algebraic methods, but provide a smoother grid generation [Thompson, Warsi, and 
Mastin, 1985]. 

In the following sections, we shall discuss the basic concepts of elliptic, hyperbolic, 
and parabolic grid generators, including their advantages and disadvantages. 


17.2.1 ELLIPTIC GRID GENERATOR 


17.2.1.1 Derivation of Governing Equations 


Let us consider a simply connected physical domain and transformed computational 
domain as shown in Figure 17.2.1. The basic idea stems from the fact that the grid 
generation in two dimensions is analogous to the solution of Laplace equations for 
stream function (w ) and velocity potential function (4). 


2y = 0 (17.2.1а) 
2ф= 0 (17.2.1) 
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— 6 
(a) (b) 


Figure 17.2.1 Simply connected domain. (a) Physical domain. (b) Transformed compu- 
tational domain. 


Solutions of these equations are shown in Figure 17.2.2. Thus, we may now consider 
| — x and ó — y so that we intend to solve 


3x 3x 
zy = —— — 
v= ua 0 (17.2.2a) 
а?у ay 
A e cL c 722b 
V^y ЭЕ2 Т Эт (17.2.2b) 


Toward this end, we employ the curvilinear coordinates for the equation 
Ут =0 (1723) 


where r = (x, y, z)” and V is the curvilinear differential operator defined as 


У = T (г=4,2,3) (17.2.4) 


Velocity potential Streamlines 
or y-coordinates or x-coordinates 








(a) (b) 


Figure 17.2.2 Analogy of streamlines and velocity potential lines to the generation of x- and y-coordinate 
grid lines. (a) Physical domain. (b) Computational domain. 


17.2 PDE MAPPING METHODS 


with g! being the contravariant tangent vector, 


| _ 96 
O Xy 





is (17.2.5) 


Here xm refers to the cartesian spatial coordinates and & denotes the curvilinear coor- 
dinates. 
Using the standard tensor analysis, we obtain [Chung, 1988] 


; à ; 0 
гр = (wc IPSE 
06; ^ 0€ 
= БРЕ ТЕ ery 
= g! - (g'*g,) jri t+ g/rij20 


- gir, tel Tans gri; (17.2.62) 
Or 
1 : 
= —(увијт у), =0 (17.2.6b) 
zl 3) 


where the comma denotes partial derivatives with respect to the curvilinear coordinates, 
I7, represents the Christoffel symbol of the second kind, g is the contravariant metric 
tensor, and g is the determinant of the covariant metric tensor gi;. 

Equation (17.2.6) may be recast in the form 


?r — gri + Plr; 20 (172,7) 
where P/ is known as the control function 
. re z s 1làg., 
P! =g" ijpk — 71 4 – k 
Si + 8 ki Si + g да) ki 
_ д ( дё; дё; ) дё; дё; ü^x, де 
— 96 \ OXm OXm IXm OXm IE DEK IXp 


with g'/ = 0. 

Physically, the derivative of the contravariant metric tensor and the product of co- 
variant metric tensor and the Christoffel symbol of the second kind represent the de- 
formation process between the physical domain and the transformed computational 
domain. 

In particular, P/ represents control functions capable of inducing two lines or two 
points to be pulled (attraction, tension) or pushed away (repelled, compression) as ef- 
fected by the first derivatives and to be bent or twisted as dictated by second derivatives. 
This behavior is analogous to the differential equations corresponding to normal and 
shear strains and flexural (bending and torsion) strains in elasticity. 

Notice that in this process of “deformation” or geometric transformation, the 
Laplace equation (17.2.3) has been changed into a Poisson equation (17.2.7). 

For three dimensions, (17.2.7) is expanded as 








(17.2.8) 


таифа то фи та 2g r4? - 2g? r23 + 28711 
+ Pipi + Рат) + Рта = 0 (17.2.9) 


563 


564 


STRUCTURED GRID GENERATION 








with 
, 1 ag 1 9 |51 80 813 
oe = page et ee oin 
ка 10m 831 832 833 


11 1 1 1 
B. z (82833 E 823822). S = g 83811 = 831813), 6 = 2 (811822 E 812821) 


1 1 1 
в = 2 (23831 — 821833), 8 = z (832821 – 83182), 8 = 20831812 - 8811) 
Similarly for two dimensions, 


gri  g?r2 -2gr4) 4 Рік + Р2гә = 0 (17.2.10а) 
Or 
1 
EU + виг 22 – 281012) + Р! + P^r; —0 (17 2105) 
with 
aie = le 802|_ {2 
8 = 1811 821 822 








_ ВЕ (2), Е (=) + (2) | 0x üx a ду ду 
81 = дЕ ae)’ §22 = am any? 812 — BE on | BE Oy 


where the Jacobian J is given by 


ox ду 
д д 

| %% 
Ox ду 
дт On 


Note that the contravariant component P' is the same as the physical component P, 
since the control function is a scalar to be prescribed. 
Finally, we obtain from (17.2.10b) two equations, using the notation x; = dx/06, etc: 


Cs + yi) Xe + (х2 + Ye) Xam – 2(хех, + у ужи = —Ј(Рж + Ох) (17.2.11a) 


and 


(ха + Ya) veg + (XE + YE) Yam — 2(XE%m + VE Yn) Yen = —IJ?(Pye + Оу) (172.11Ь) 


with A = P and P, = О. 

Note that these equations are nonlinear and must be solved iteratively to deter- 
mine the grid coordinate values (x, y). Geometries for this purpose are assumed to be 
amenable to one-to-one transformation (mapping) between physical domain and com- 
putational domain whether simply connected, doubly connected, or multiply connected. 
A typical doubly connected domain and a multiply connected domain are shown in 
Figure 17.2.3. Note that transformed computational domain is obtained by introducing 
the process of unwrapping of the doubly or multiply connected domain. In this way, 


"ureurop poj»ouuoo Aid npn]A (4) "ureurop poj»ouuoo Ajqnoq (в) '(9d&j-Q) sureurop poj?ouuoo A[dnjnur pue Á[qnoqp. "2:41 әлпбн 


(q) 
Urewop ureuiop pojoouuoo 
: ureurop pojoouoo 
үепоцеупйшогу (є) Җйпүаш е уо 8ш@йелмигу (т) Абија w aog urscaop monésg (1) 
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(a) (b) (c) 


Figure17.24 Doubly and multiply connected domains (C-type). (a) Physical domain. (b) Transformed com- 
putational domain. (c) Final mesh. 


the arbitrary geometries are made structured into a square (2-D) and a cube (3-D). 
This type of grid is known as an O-type. Another type is the C-type, which occurs when 
the exterior boundary is rectangular and grid lines are in the horizontal and vertical 
directions (Figure 17.2.4). 

Prior to the generation of grids by solving the elliptic equations, it is preferable to 
obtain first preliminary grids using the algebraic method (vertex domain or transfinite 
interpolations). This information is used as a starter for the elliptic grid generation to 
obtain smoother grids. 

In general, along the airfoil, the grid may become skewed. This is undesirable in 
computations of flowfields. For a remedy, we seek an orthogonality of grids at the 
surface [Steger and Sorenson, 1980]. Consider a surface segment ds given by 


ds = (dx? + dy”)? = [(xgdé 4- x, dm. + (%4& + улат) ]? (17.2.12) 
Here we set dë = 0 for orthogonality (constant ë line). Thus, we obtain 
45 = (х2 + у2) гап (172.13) 


where 
(—xg cos 0 — y; sin 8) 


(б +) 


(—yg cos 0 + xg sin 8) 


Xn = Sq 


Уп = р —— 
(2+) 
Гог Ө = 7/2 (orthogonality) we have 
a Sa VE 
п = — 
уб +) 
SX 
= 
(x +») 
ðs As 
Sn = — = — 
“Әт Ат 





The finite difference representation for the second derivatives of x and y with respect 
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to 7 may be written as [Steger and Sorenson, 1980], 


— а + 82 — ха 3Xy(i, 1) 








Xm(i, 1) = 2 Атр An 
| — Тул + 892 — уз _ Зуп(«, 1) 
Jw, D — —7 Ат Ta 


Solutions of elliptic equations (17.2.11) will proceed with central differences for the 
left-hand side terms (second order derivatives). The first order terms on the right-hand 
side may be forward-differenced for P > 0 and backward-differenced for Q < 0. 

The control functions, P and Q, are to be used for clustering of grids and are discussed 
in the following section. 


17.2.1.2 Control Functions 


In view of the governing equations (17.2.7) or (17.2.11a,b), we may seek to determine 
the control functions, P and Q, in the form 


D 2 | o] Е Н (17.2.14) 
where 
1 
R- =al (x2 + yi) xee + (x2 + yé) Xan 20 + Ve Yn) Xen] 
1 


S = — 55 [69 + Va) + (0 + VE) Yan — 20е + Ye Yn) Yen] 
Solving for the control functions P and Q, 
1 
P= Fi = Xas) (17.2.15a) 
1 
Q= ; 085 — y R) (17.2.15b) 


The one-dimensional case of (17.2.15) can be shown to be in the form 


pe J 
ae? / ФЕ 


which physically corresponds to (17.2.8), representing the deformation process between 
the physical domain and transformed computational domain, in which the first and 
second derivatives imply compression or tension and bending or twisting, respectively. 
Thus, the control functions may be assumed to be of the form 


тр [a(é)e PEM] (17.2.16a) 
Q = Ô [a (m) eE] (17.2.16b) 
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Accordingly, we may adopt a form [Thompson et al., 1985] 


P(E, n) = — У га ЈЕ – &|ехр[—с; |ё — &1] 
i=1 


– УЬ – &lexp[-dJ (E - &D - (n- w] 
E (17.2.17) 
QE, n) = — J ai m- nl expl- ci m- n:l] 
i=1 


-$ bi Im- nl expl-dy (E - &} + m- wY] 
i=1 


where n and m denote the number of lines of & and y of the grid, respectively, with a; 
and b; being the amplification factors, and c; and d; being the decay factors. 
(1) Amplification factors (a;, b;): 
ai > 0 lines & are attracted to lines, &; 
b; > O lines & are attracted to points (&;, т;) 


Similarly for v coordinates. 
(2) Decay factors (ci, di): 
These decay factors are to modulate the amplifications from a; and b;. 


For a; « 0 and b; « 0 the attraction is transformed into a repulsion. Obviously 
P = Q = 0 removes these effects. 

In summary, advantages and disadvantages of the elliptic grid generators are as 
follows: 


Advantages 


(1) Smooth grid point distribution is achieved. Boundary point discontinuities are 
smoothed out in the interior domain. 
(2) Orthogonality at boundaries can be maintained. 


Disadvantages 


(1) Computer time is large. 
(2) Control functions are often difficult to determine. 


Example 17.2.1 Elliptic Grid Generation and Comparison with TFI Method 
The results are shown in Figure E17.2.1, with all of them using the 51 x 31 O-type grid. 


17.2.2 HYPERBOLIC GRID GENERATOR 


In dealing with an open domain, the hyperbolic grid generator is well suited and efficient. 
This is because the solution of a hyperbolic differential equation utilizes a marching 
scheme, which is computationally efficient. There are two methods commonly used to 
develop a hyperbolic grid generator: one is the cell area (Jacobian) method, and the 
second is an arc-length method [Steger and Sorenson, 1980]. 


17.2 PDE MAPPING METHODS 


Figure E17.2.1 Elliptic grid generation com- 
pared with TFI method. (a) Elliptic grid gener- 
ation without control function. (b) Elliptic grid 
generation with control function. (c) Transfinite 
interpolation approach. 
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17.2.21 Cell Area (Jacobian) Method 


Inthis method, we establish orthogonality of grid lines and a Jacobian relation as follows: 


(a) Orthogonality of Grid Lines 
дХт, Xn. 
812 = 81-82 = z im: =~ in = 0 


дё 0& 
(xei + уеђ) · Саб + улр) = 0 


Or 
X~Xq + VEY = 0 (17.2.18) 
(b) Jacobian Relation 
XY — Xy — J(&, n) (17.2.19) 


Here (17.2.18) and (17.2.19) represent a system of hyperbolic equations. These 
equations are nonlinear and may be solved using the standard Newton's iterative 
scheme, with an algebraic grid to estimate the Jacobian. 

Initially, we assume that 

Xe Yn = Жу + aD — хук (17.2.20) 
Dropping k + 1 for simplicity, the orthogonality and the Jacobian relation may be writ- 
ten, respectively, as 


ХЕХЕ + хЕХа — ХЕХЕ + ук УК + УКУ, — УКУК = 0 (17.2.21a) 
and 
XE Yh + хЁул — хук — хур — xy + xkye =J (17.2.21b) 


We note here that 


Xx, + укук = 0 (17.2.22а) 
хур — хук = —/* (17.2.22b) 


Thus, (17.2.21a,b) can be rewritten as 


хх + Хх + VEY + УУ = 0 (17.2.23a) 
xe Yk + Ху, — SE o xp o Jo J* (17.2.23b) 


Let 
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Then 

AR: + BR, = H (17.2.24a) 
or 

СК: + К = ВН (17.2.24b) 
with 

C=B'A=— 


l|xm-ODA XO tW 
Р | жулт (ех Ж) 
ку2 ky? 

D= (xg) + (g) 

Thus, (17.2.24b) becomes hyperbolic if the eigenvalues of C 
2 241 
x, — | Ga + On) |? 
D 
are real. For real eigenvalues, we must assure that 
k\2 k\2 

(хе) + (ve) #0 

Now the solution of (17.2.24a) can be obtained with the use of central differences 
for &-derivatives and first order backward differences for y-derivatives. This will result 
in a block diagonal system, marching in the y-direction with an initial distribution of 
grid points on the surface and boundary lines given. At the boundaries either forward 
or backward differences may be employed, with the orthogonality conditions enforced. 
Further details are found in Steger and Sorenson [1980]. 


17.2.2.2 Arc-Length Method 


In this method, the Jacobian equation (17.2.19) is replaced by the relation defining the 
tangent line 


gi-g; = i = 8 + 82 = FE, n) (17.2.25a) 
or 

F(&, 0) = (eit + уг) : (хей + уе) + (хай + улр) · (хан + Улр) 

=» Љу + + У, (17.2.25b) 

This relation may also be obtained by 

ds? = dx? + dy? (17.2.26a) 
which represents an arc-length 

ds? = (xed& + xqdn)” + (dE + dy? (17.2.26b) 
Setting AE = Ay = 1, we obtain 

А5 = хр + УЕ + ха + ур (17.2.27) 
Equating (17.2.25b) and (17.2.27) leads to 

FE, n) = As? (17.2.28) 
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The arc-length As may be specified by the user. For a constant &-line, we obtain 
As? = ха + ye (17.2.29) 


Linearization and finite difference approximations for (17.2.28) and (17.2.29) can be 
carried out similarly as in the cell area method. 

In summary, it is seen that the hyperbolic grid generation system is less general, 
although it is much faster than the elliptic generation system. The specification of the cell 
volume distribution avoids the possible grid line overlapping that otherwise can occur 
with concave boundaries. Disadvantages include boundary slope discontinuities being 
propagated into the field, with shocklike solutions possibly resulting in an unsmooth 
grid generation. 


17.2.3 PARABOLIC GRID GENERATOR 


The parabolic system provides a compromise between the elliptic and hyperbolic 
systems: 


(a) Diffusiveness: Propagation of boundary discontinuities are prevented similarly 
as in the elliptic system. 
(b) Marching scheme: Solutions are fast, similar to the hyperbolic systems. 


The governing equations are modified from the Poisson equations as [Nakamura, 1991] 


Xn — Aree = Sy (17.2.30a) 
Yn — Лу = Sy (17.2.30b) 


where A= constant and S, S, = source terms. 

Here, the source terms act as control functions. Implementations of (17.2.30) are 
not as convenient as in the case of elliptic and hyperbolic systems, but the solution of a 
tridiagonal system for (17.2.30a,b) is much faster than the elliptic grid generator. How- 
ever, orthogonality is not achieved as directly as in the hyperbolic system. Implemen- 
tation of control functions through the source terms S, and S, remains undeveloped. 


17.3 SURFACE GRID GENERATION 


A surface mesh is a prerequisite for three-dimensional grid generation. Although the 
surface grid generation is considered a part of the unstructured three-dimensional mesh 
generation, it is often convenient to obtain the surface grid in a structured configuration 
using algebraic methods [De Boor, 1972; Bezier, 1986; Farin, 1988] or elliptic PDE 
methods [Warsi and Koomullil, 1991; Arina and Casella, 1991; Nakamura et al., 1991]. 
Itis possible to combine the algebraic or elliptic PDE approaches in a structured fashion 
close to the surface with unstructured grids elsewhere away from the surface. Such a 
scheme is particularly useful in boundary layer flows. 


17.3.1 ELLIPTIC PDE METHODS 


The elliptic PDE methods for surface grid generation require derivations of governing 
equations based on the theory of surfaces or differential geometries. A brief review of 
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the theory of differential geometry applicable to surface grid generation is given below 
[Chung, 1988, p. 229]: 


17.3.1.1 Differential Geometry 


Consider a reference surface characterized by a curvilinear coordinate system (é!, £?, 
Е3 = 0) with an origin located at P by a position vector rj, as shown in Figure 17.3.1a. 
Here, the usual practice of writing the curvilinear coordinates in terms of contravariant 
component é! with indices placed as superscripts will be followed unlike in the previous 
sections. Let ° be the distance along the normal to the reference surface (£? = 0) and 
ñ; = n be the unit normal vector. An arbitrary point Q on the £? coordinate is defined 
by a position vector r = x;i; where x;‘s are the cartesian coordinate (i = 1, 2, 3): 


r= xij 2r; 4- £83 — r; + Еп (17.3.1) 


The tangent base vectors along the curvilinear coordinates €*(a = 1, 2) on the reference 
surface, often called the middle surface, are represented by the partial derivatives of ro 
with respect to £^: 


дг, 

дё 
Here, a, is the covariant surface tangent vector. Likewise, the tangent vectors along £* 
on the arbitrary surface at r are 





= Гоа == ag (17.3.2) 


д 
Е — Ya = Toa + Епа = ва (17.3.3) 
дё° , , | 
or 
ва = ду + Епа (17.342) 
and 


(17345) 





(а) (b) 


Figure 17.3.1 Surface geometry coordinates. (a) Surface geometry. (b) Covariant and contravariant com- 
ponents of metric tensors. 


573 


574 


STRUCTURED GRID GENERATION 


The reciprocal base vector or the contravariant component of the tangent vector a’ has 
the property (Figure 17.3.1b), 


а-а; = ё, (17.3.5) 
апа 
a = a ag, а, = ава? (17.3.6) 


in which agg = ag - ag, a°® = a“ . a® are the covariant and contravariant components of 
the metric tensor, respectively. Note that a* is the contravariant surface tangent vector 
normal to the £* surface. It also follows that 


a*8 — g"P(EL Е2, 0), — ag — gua(El, E?, 0) 
а%аву = oy 


laap] =a = g (&, £^, 0) 


1 
ja?) = — 
a 
a22 а11 412 
a = —, a? = —, a? =- (17.3.7) 
a a a 


An elemental volume bound by the coordinate surface is given by 
dQ — gid£! x god£? - gad£? 2 gig - gad£ld&^d£? = ygdé'dg’ dë? (17.3.8) 


The curvatures of a surface are defined through scalar products of the base vectors 
and the derivatives of the base vectors through the Christoffel symbols of the first kind 
(Tagy) and the second кіпа Гуз: 


Гову (Е E 0) = ау :а, в = Гову (17.3.9а) 
T% (E1, 7,0) aea, m —a, a% = Th (17.3.9b) 
Гову = 5 (ac + аруа — дову) (17.3.9с) 
Гову = e Vus — Tug 47 Г; (17.3.0d) 


A scalar product of the normal vector n and the derivatives of the tangent base 
vectors is known as a curvature tensor: 


bog — n: a«g — —aa па = logs (£l, £, 0) — bga (17.3.1023) 

Ба = а, = –а“ пр = TS, (El, £, 0) (17.3.10b) 
Note that n: n, — 0, M393 = 3, = 0. Combining (17.3.9) and (17.3.10), we obtain 

aag = Tagay + bagn = Tagya” + bagn (17.3.11a) 

a’, = —Dlg,a* + bgn (17.3.11b) 

ng — —bsga^ — —bgaa (173.116) 


In view of (17.3.4) and (17.3.11), it follows that 
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ба = да — ЕЗђВар = аи — E baga? (17.3.12) 
Zap = aap — 2E bag + (E°) bay bp (17.3.13a) 
2а =0, £521 (17.3.13b) 


The changes in the position vector and the normal vector are given by 


Ато = Гад 6“ = аза 6“ (17.3.14a) 
dn = под Е“ = —бовава 6“ (17314) 


The scalar products of (17.3.14) are 


dr, dr, — ds? — r, d E& ro gd £P — aqgd £d £P (17.3.15) 
Аг ·- Ап = а,4Е% - ngd £P — —b,gd £"d EP (17.3.15b) 
dn-dn=n dé -ngdé® = (—bYay) - (—bga,) ded E® 

= Dibra ae db? = bb deat? = ced пе (17.3.15c) 


Here, dog, Deg, and Cag are called the first, second, and third fundamental tensors, 
respectively. 

It can be shown that the second order covariant derivative of any covariant compo- 
nent of a first order tensor is of the form 


Aii jk = (Aiti) а= ГаАну = ГА» 


— (Aij - Vj A) = ГА, = ГА) 7 (Ais — Ti, As) 
= Ајк (Г 7) А, — lij Ark — VigAr j t Vil 7; As — P5pAi, ++ ГГА, 
(17.3.16а) 
Similarly, 
Апу = Ау = (Tik) Ar Пра је ПИ Е ГЪА Бр A 
(17.3.16b) 
Subtracting (17.3.16b) from (17.3.16a) yields 
Ail jk — Агу = ГГ, А; =- (Ti) pAr m Га "P (Гл) А 
= [( ii – (rfj) + ГЕГУ — ГГ] А, 
Lo (17.3.17) 


where Kj, is a mixed tensor of order four, known as the Riemann-Christoffel tensor 
of the second kind. Since the left-hand side of (17.3.17) is zero, it follows that 


Кү, ук = = 0 (17.3.18) 
The associated tensor 


Rijki = Sir Ria (17.3.19) 


575 


576 


STRUCTURED GRID GENERATION 


is the Riemann-Christoffel tensor of the first kind, which may be written in the form 


1 
Rijn = z (8il jk +f — Bik jl — Bjhik) + 8” (T jkm iln Гу Гы) (17.3.20) 
Rijn = – Куџ = – Кук = Кај (17.3.21) 


which implies that R;jx is skew-symmetric in ij and kl. We also note that there are six 
different components of R;jxı, namely, 


R3131, R3232, Күрә, R3132, R212, R3112 


The Riemann-Christoffel tensors for the reference surface with &? = 0 are often of 
the form 


Re i ak Х A pA 3 pA 3k 
шт = ЕГЕТ зт кг Л тт, (17.3.22) 
or 
л 7p 3 pr 3 pr _ 
Каву = Каву + ГауГзв — ГавГзу = 0 
3 3 3 3 3 
Козу = Геј — Говл + I. Гв = Гов Umy = 0 


Ris, — Гав ГУ = Tiy Г — bag(—b5) = bay (—bi) 
Riapy = дур ову = Baybrs — bap Pry 
From the symmetry of Is and bag, we obtain 
Коу = Ropyy (о, у аге not summed) 
and 
Крр = Ко = -Ran = – Кол 


Hence, every nonzero component of Ragys is equal to Ri212 or to — R1212, and it follows 
that 


Rio = |Бав| = buba — biz (17.3.23) 
We introduce an invariant K, called the Gaussian curvature: 


R ba 
g= Bee _ bel 








a 1р2 132 
аа = [bgl = 5165 — 5561 (17.3.24) 

Another important invariant, H, called the mean curvature of the surface, is of the 
form 


1 1 1 
H- 54 bag = 5% = 5 (01 +%) (17.3.25) 


Since Rigy also vanishes, we obtain from (17.3.22) that 


3 3 3 3 1 p3 
A Edgy Ln Da I aL us 


= bey, E Вову F Ре Буль Гав Рту 
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Defining bayi = bay,g — ba T 35 — b, T5, we have 

Беја = Бов у (17.3.26) 
which represents either of two equations, namely, 

612 = Рр 1 OFr X = Бур (17.3.27) 


These equations, (17.3.27), are called the Codazzi equations of the surface and are useful 
in establishing compatibility of deformations. 


17.3.1.2 Surface Grid Generation 
Returning to (17.3.11a), we write the derivative of the surface tangent base vector as 
ав = Гоор = Г ево, + bagn (17.3.28) 


where r,, the position vector to the surface, implies the cartesian coordinate values of 
the surface grid. Multiplying (17.3.28) by a°®, we obtain 


ar, op =a Togo, + авт 


= РҮг, у + а%Ь,п (17.3.29) 
where 
гек (17.3.30) 
is the control function. Note also that 
gP bag lsurface = aP bag = bS (17.3.31) 


This is known as the principal curvature, which is twice the mean curvature (17.3.26). 
It is seen that if the surface is degenerated into a plane, then b* = 0 (zero mean 
curvature), and (17.3.30) becomes identical to that of a two-dimensional plane geometry 
as given in (17.2.7). 
The governing equation for the surface grid generation takes the form 


атол + атол + да то = Р'тод + Рт + (51 +65)п (17.3.32a) 
or 
1 
= (92го -F d11To22 — 28121542) — Piro1 — Pro» — (b] 4 5) (17.3.32b) 
with 
Xi Xm Xin Xp XQ 0 
Toil = | yee |, Го22 = | ут |, Гор = | Yen |. ма=|у у 
Zee Zam Zen & © 1 


а = Х + 2 + % 
ар) = ха + у; + 2, 


012 — X&Xq F Yë Yn F Zë Zn 
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Principal curvatures are given by 





aP bag = b% = 0-a% = 7a" hna = reet. E, 0) 2 —a?' Tas, 
= — (al Ti31  aPT135 4 a? T531 4 a? T 53) (17.3.33) 
with 
fa. ga ge “2 
a a a 
haps дехи | дХт _ 9?x да + 2х5 до + д2хз дхз (17.3.34) 


д&°дё&3 9EP _ ОЕЧОЕЗ 068 — 8Ec0E? OEP — OE^OE? OEP 


Example 17.3.1 


Consider surface coordinates (x, y, z) given as 


.O7TX . Ty 
= , , 5 =h OU "5 
z= f(x,y) eg, z sin 3 sin B 


(a) Surface Area 


аА= |1+ 2 + дахау 


(b) Surface Unit Normal Vector 








п= 71; eee 
n t^i == Ja 
= —Zy 1 
ni = =, по= ~; n= — 
Jiu d QURE E у1+@+%, 
(c) Surface Length Element 
ds — Ja t Z)dx? t 2z,z,dxdy + (1+ 2)dy? 
(d) Principal Curvatures 
js (1+ &)х — 2&4®у+ (1+ 4), 
a 3 
(rete) 
Example 17.3.2 
Prolate ellipsoid defined by 
x-acost, y=bsiné cos, z=bsin¢ sin£ 


From (17.3.33) and (17.3.34) we obtain the curvature tensor as 
—a[a? sin’ ¢ + b?(1 + cos? £)] 


b% = = = 
b (a? sin^ & + b? cos? £)? 


a 
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The governing equations (17.3.32) may be solved using finite differences or finite 
elements. Control functions can be selected similarly as discussed in Section 17.2. These 
functions are set before the solution algorithm begins, either directly through input or 
by calculation from the boundary point distributions. 


17.3.2. ALGEBRAIC METHODS 


In algebraic methods, we are not concerned with differential equations, but rather 
involved in points, curves, elementary surfaces, and the global surface. Earlier works on 
this subject include Coons [1967], DeBoor [1972], Bezier [1986], Farin [1987, 1988], and 
George [1991], among others. 


17.3.2.1 Points and Curves 


Control points which are used in defining some higher order entities (curves and sur- 
faces), points of the curves and surfaces, and the points created by the mesh generator 
are to be addressed in the algebraic methods. 

A point is given either explicitly or is the result of a computation (intersection of 
two curves). Furthermore, the points given can be present in the surface approximation 
or else merely serve as supports for information. In this case, they will not exist in this 
approximation but are used to define the set of points to be created on the surface. 

The curves are created from points and relatively complex functions to ensure cer- 
tain continuity properties (in particular at the junction of two curves). Three types of 
construction can be established: 


(a) The curve is defined by points and passes through them. 

(b) The curve is defined by points but does not necessarily pass through them. 

(c) The curve is defined by points and additional constraints such as directional 
derivatives. 


We are now confronted with the problem of constructing a piecewise polynomial 
function of s, of degree n and of class C"~! in s; with 0 < r; <n, such that 


C(s) 2 SMQ (17.3.35) 


where M is the matrix of coefficients of dimension (n + 1) x (n + 1), with Sand Q being 
the basis polynomials of the representation (a line vector) and the control (column) 
vector so that 


SS [st eco ee | (17.3.36a) 
О= [8 41, Amst, Gos Gy +++ Any] (17.3.36b) 


To illustrate, we shall examine the Lagrange polynomial, Hermite polynomial, and 
Bezier curve. 
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(a) Lagrange Polynomial 
The Lagrange polynomials in the context of (17.3.35) are written as 


C(s) = J di(s) Qi (17.3.37) 
i=0 
with 
di(s) = Il — (17.3.38) 
f^ 


in which n + 1 specified points are involved and 


Ф (8) = 5; 
C(si) ^ Qi 
With these definitions, the recurrence formula for (17.3.37) becomes 
m Sit+m 7 5 oma 5— 5 m-1 
| = C — ~ C =0 17.3.3 
C?'(s) -— СР“ (5) + CET Сүт (5) (17.3.39) 


with i 2 0,...n — m, m — 1,...n, which is known as the Aitken's algorithm. 
Notice that (17.3.35) and (17.3.39) are identical. To see this, let us consider n — 1. 
Then, (17.3.35) becomes 


1 1 
_ 50—85] 51—$ Q| =1 IIO 
cues pee hu [ОФ ПЁ р 
50 — 51 51 — So 
=(1-s)\Qi+sQ 


The same result arises from (17.3.38). 














Similarly, for n — 2, we obtain 
1 1 1 


(8» — 51)(5о — 52) (51 — 50)(51 — 52) ($2 — $0) (82 — 51) 





Qi 
О 


(So = 51)(5о — 52) (51 — 0) (51 — 52) – (52 — 50)(52 — 51) О» 


—S1 — 82 —So — 82 So — $1 





C(s)=[s s 1] 


S152 5052 5051 


(So — 91) (50 — 52) (81 — 50) (51 — 52) (82 — $0) (82 — 51) 


2 -4 2 О, 
C(s)2[s? s ЈЕ 4 spa 
1 0 0 Q3 


= (25^ — 35 + 1) О + (—45° + 45) О» + (25° — 5) Qs 


It is seen that this is the second order Lagrange polynomial representation. 





Or 
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(b) Hermite Polynomial 
Proceeding similarly as in the Lagrange polynomial, but with derivatives of Q, we 
write for n — 3, 


БИ 2$ 3 —2—-1 
5= [5° 8 з 1), Q=[% ф ф 1. М=|, у ү 0 
1 0 0 0 


representing the cubic Hermite polynomials. 


(c) Bezier Curve 
An algebraic form of this approximation uses the Bernstein polynomials of the form 


Сб) = У суд – уд (17340) 
i=0 
with 
n! 
a 17341 
"7 (n- iyi! ( ) 


for which the matrix of coefficient takes the form 


-1 3 -3 1 
3 -6 3 0 : 

M= 3 3 0 0 with 5 = [57 52 s 1), О = [4 ф Ф аз] 
1 0 0 0 


(17.3.42) 


These polynomials can be shown to be identical to the cubic Hermite polynomials 
if we consider a third degree polynomial satisfying the following four constraints: 


C;(0) 2 Qi, G)- Qiu 
&(0) = O, C1) = Oi 





To this end, we set 

C;(S) = ai + bis + cis? + dis? 
and obtain 

Qj = ai 

Qi. — ai * bi 4 ci + 

O; =b; 

Она = + 2с + 34, 
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This gives 
2 -2 1 1 
; ; —3 3 -2 -1 
$=[59° 57° 5 1], Q=[Q: Qm Oi Om], M= 230 375 
1 0 0 0 
(17.3.43) 


Here, C;(s) = SMQ represents the cubic Hermite polynomial. 

Another example is given for the case involving four consecutive points. (Q;-1, Q;, 
Ода, Qi42) with a cubic polynomial mapped between [0, 1] and the curve passing 
through Q; and Q;,, and its tangent at these points being fixed to the value (О; = 
3(Q,,, — Qj). These conditions lead to 





О; = а 

On = a; +b +; +d; 

Qi+1 — Qi-1 = 25; 

Qi+2 — Qi = 2b; + 4c; + 6d; 
and 


1} 2 -5 4 =l 
5= 1 sa dLh Olea qi qim qir], мес i o 1 0 


(17.3.44) 
This is known as the Catmull-Rom form. 
A general form of (17.3.44), called the cardinal spline basis, is given as 
-а 2-а а-2 а 
га а-3 3- 2а —а 
М = a i i 0 (17.3.45) 
0 1 0 0 


where a = 1 leads to the Catmull-Rom form. 
Similarly, the coefficient matrices for B-spline and Beta spline forms are given as 


follows: 
B-Spline 
-1 3 -3 1 
1} 3 -6 3 0 
М==<|3 9 30 (17.3.46) 
1 4 TL A 
Beta Spline 
—26? 2(&+В?+В+В) — (8; +82-+ +1) 2 
1 | 68: —3 28: + 282 3 282 0 
=> E (Pz - Bi + ABD (8 +281) (17.3.47) 
А —6pi 6(B; E В) 6В1 0 
28; — ЬЮ+4( +) 2 0 
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with A — B» + 28) + 48: + 481 + 2. Еог B; = 1, B2 = 0 the classic B-spline form is found 
there, Bı (the bias) and B» (the tension) are introduced in B-spline form in order to 
control the curve by moving it toward the control points. 


17.3.2.2 Elementary and Global Surfaces 


The different methods to construct a curve can be extended to a surface by using tensor 
product in two or three directions. 


C(s, u) = SMQ(u) (17.3.48) 
with 
О(и) = UM Qij (17.3.49) 


where i denotes the dependence with respect to parameter s and j that with respect to 
parameter u, U is the equivalent in u to S (i.e., the associated basis polynomial), and 
Qjj),is a (n 4- 1) x (n 4- 1) matrix constructed on control points. Substituting (17.3.49) 
into (17.3.48) yields 


C(s, u) = МОМ" 0" (17.3.50a) 
or 
Tis, u) = X Y. bisiu; (17.3.50b) 
i=0 j=0 


where b;; depends on the method selected (n and m being arbitrary). In case of the 
Bezier form, C(s, u) can be expressed in terms of the Bernstein polynomials: 


B? (s) = C's'(1 — sy? (17.3.51) 
so that 
Сб, и) =) у) B'() B(s) Qaj (17.3.52) 
i=0 j=0 


This represents the surface by Bezier patches leading to quadrilateral elements 
(Figure 17.3.2a). To produce triangular patches (Figure 17.3.2b), we use the polyno- 
mials 


itj! kl 





Bra, s,t)= risitk, i+j+tk=n (17.3.53) 


Figure 17.3.2 Quadrilateral and triangu- 
lar element patches. (a) Quadrilateral 
element. (b) Triangular element. 


(a) (b) 
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Figure 17.3.3 Basis patches. (a) Hole inside. 
(b) Deformed corner. 


(a) (b) 


where r, s,t denote the barycentric coordinates, О; у, representing a series of points 
representing a triangular network acting as control points. 

A global surface is defined as a series of elementary surfaces. Let us consider two 
cases: (a) a patch with a hole (Figure 17.3.3a) and (b) a patch deformed at one of its 
corners (Figure 17.3.3b) for which the region of interest is the zone remaining or its 
complementary. 

Let us consider the Catmull-Rom form of the third degree. The surface is described 
by a series of patches which are constructed using the control point s and the represen- 
tation chosen. Each patch is joined to its neighbors with the properties present in this 
representation. 

The surface is defined by a coarse grid, derived from the control points used in 
the case of the description for the Catmull-Rom method. Thus, to define a grid on the 
surface which includes n; divisions in one direction (s) and m in the other (u), one has 
to provide nı + 3 series of n2 + 3 control points. The end points only serve to define the 
shape of the surface by its boundary. Each patch is then determined by its four points 
and by the points of its neighbors (Figure 17.3.4), passing through the four points which 
define it and sharing a continuous junction with its neighboring patches as the points of 
the latter are taken into account in its definition. 


17.3.2.3 Surface Mesh Generation 


Assume that the surface under consideration is known by a series of elementary surfaces 
of the types described above. The global mesh can be seen as the union of the different 
elementary surface meshes. In order to obtain a valid mesh, we ensure that any point 
common to two patches must be defined in the same way in each patch that contains it. 
This implies that the lines bordering each patch are meshed in the same way in all the 
patches containing them. 


(b) 


Figure 17.3.4 Surface description by patches. (a) Curved line patches. 
(b) Straight line patches. 
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Toward this end for each boundary line when considering a patch processed pre- 
viously, we now perform discretization, compatible with the previously meshed lines. 
The global surface is obtained using, for example, the Catmull-Rom form of the third 
degree. 


Example 17.3.3 


Describe in detail the implementation of a Bezier curve for surface grid generation. 


(1) Initial Step 

A global surface is obtained from the union of elementary surfaces or patches. For 
the Catmull-Rom method, the surface is defined by a coarse grid of patches derived 
from user-specified control points. To define a grid on the surface which has n divisions 
in the s-direction and m divisions in the u-direction requires (n + 2) x (m-+ 2) control 
points. The extra end points serve to define the shape of the surface at its boundary. Each 
Bezier patch is then determined from its four points (the vertices of the quadrilateral 
element) and the points in its corresponding neighbors. 


(2) Valid Mesh 

In order to obtain a valid mesh, we must ensure that any point which is common 
to two patches is defined in the same way for each patch that contains it. This implies 
that the lines bordering each patch are meshed the same way in all patches containing 
them. 


(3) Creation of Mesh 
When all the lines forming the boundaries of the patches have been discretized, the 
mesh of all the patches is created as follows: 


(3-1) If the patch is quadrilateral or triangular and if none of its boundary lines 
contains intermediary points, then it is considered an element of the mesh. 

(3-2) If the patch is quadrilateral or triangular and if all of its boundary lines contain 
a given number of intermediary points compatible with a regular partitioning, 
then it is meshed by a suitable method. For example, use the Catmull-Rom 
method as follows: 


Step 1 


do fori = Oandi=N 

do for j = 0 to M, do 

Consider the location in &? of node (i, j) (located on a boundary line previ- 
ously meshed) 

Compute values of the associated parameters 
end do for j — 0 to M; 

end do for i = 0 and i = N 

for j = 0 and j = M, do 

fori = 0 to N, do 

Consider the location in &? of node (i, j) 
Compute values of the associated parameters 
end do fori 2 0to N 
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end do fori 2 0andi 2 M; 
end do for Step 1: 


Step 2 


Create the mesh in space (t, u) of the unit square [0, 1] x [0, 1] as a function 
of its boundary discretazation 
end do for Step 2 


Step 3 

do, for i — 1 to N — 1, do 

for j = 1 to M — 1, do 

Definition of Connectivity: the vertices of the element created have the fol- 
lowing couples as vertex numbers: (i, j), (i -- 1, j), (i -- 1, j -- 1) and 
(i, j + 1), each of which will have a global number associated with it 
Compute Vertex Location: evaluate t and u corresponding to i and j and find 
the location using C(t, u) — $7 o ? 7; o bijt'u! with Pj; the matrix of control 
points 

end do for j = 1 to M — 1; 

end do for i = 1 to N — 1; 


(3-2) Any two-dimensional method can be implemented in (t, u) space, the problem 
being to know if the mapping in R? of mesh points in the space of parameters 
is valid, close to the surface, and good quality. 


Example 17.3.4 


This example is based on the surface grid generation via Bezier curve polynomials 
[Warsi, 1992]. Figure E17.3.4a shows a generic forebody surface grid of an aircraft, with 
the number of points increased in the canopy region (Figure E17.3.4b). Discontinu- 
ities in a surface may be handled easily by selecting appropriate patches so that spline 
constructions do not occur at the discontinuities. 

Figure E17.3.4c shows a set of curves generated for a generic re-entry vehicle as 
an example of curve generation and editing facilities. Since actual surface definition 
data are not available, each of the curves shown is generated with the curve segment 
generator in the program. The majority of the curves are generated using the Bezier 
generator, and the complex curves at the trailing edge of the wing are generated by 
appending multiple Bezier curves, elliptical, circular and straight line segments. 

Figure E17.3.4d shows the initial surface grid generated for the generic re-entry 
vehicle using the previously designed curves shown in Figure E17.3.4c, and the surface 
generation facilities of splining cross-sectional data and transfinite interpolation with 
specified edge curves. The final surface grid for the generic pre-entry vehicle after using 
the surface editing facilities is shown in Figure E17.3.4e. Notice that grid distributions 
are now much smoother and point resolution in areas of interest is better, while the 
original surface geometry is maintained. 

A sample far-field boundary and blocking arrangement for the entry vehicle after 
performing a domain decomposition is shown in Figure E17.3.4f, with the mesh on se- 
lected block faces around the re-entry vehicle shown in Figure E17.3.4g. Figure E17.3.4h 
shows a global view of the surface grids generated for a win/pylon/lead configuration. 
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(a) [hi 





Гс) [di 


Figure E17.3.4 Surface grid generation via Bezier curve polynomials [Warsi, 1992]. 
(a) Generic forebody surface grid. (b) Enrichment of grid points in canopy region of 
forebody surface. (c) Surface definition curves for generic re-entry vehicle. (d) Initial 
surface grid for generic re-entry vehicle. 


Figure E17.3.4i shows some details of the surface grids in the wing/pylon interaction 
region. 


17.4 MULTIBLOCK STRUCTURED GRID GENERATION 


An efficient approach to the grid generation in complex domain, particularly in three- 
dimensional geometries, is to establish block configurations initially, construct the grid 
with increasing details, and make modifications on an existing grid with minimum re- 
strictions. Such a sequential procedure is known as multiblock grid generation, which is 
conducive to parallel processing to be discussed in Section 20.4. Ecer, Spyropoulos, and 
Maul [1985] presented the multiblock structured finite element grid generation. Brief 
descriptions of this approach are given below. 

A convenient way of generating the finite element multigrid system is to use isopara- 
metric elements in 2-D or 3-D. Linear, quadratic, or cubic interpolation functions may 
be used to divide the domain roughly by a desired number of blocks, each of which will 
then be subdivided into as many elements as required for computation. For geometries 
with a pointed nose or leading and trailing edges of an airfoil, it is necessary to use 
wedge type elements such as a triangle collapsed from a quadrilateral element for 2-D 
(see Example 9.3.5) or the counterpart for 3-D with a tetrahedron collapsed from a 
hexahedron. 

Consider the modeling of a complete aircraft geometry as an example. The geomet- 
ric modeling package provides information in three steps as shown in Figure 17.4.1a 
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Figure E17.3.4 (continued) (e) Final surface grid for generic re-entry vehicle. (f) Example 
farfield and blocking arrangement for re-entry vehicle. (g) Grids on block faces around re- 
entry vehicle. (h) Surface grids for wing/pylon/load configuration. (i) Detail of surface grids 
in the wing/pylon intersection region. 


by digitizing points on several sections [Figure 17.4.1a(1)]. These digitized points are 
connected by a series of B-splines and through Boolean operations [Figure 17.4.1a(2,3)]. 

The next step is to describe the blocks surrounding the aircraft. It is convenient to 
define four regions with two of them [I and II of Figure 17.4.1b(1)] for radial directions 
and another set of two regions [III and IV of Figure 17.4.1b(2)] for two pairs of wings 
along the aircraft. As a result, the block structured for the developed aircraft grid is 
obtained as shown in Figure 17.4.1b(3) with the coordinate system of radial, tangential, 
and longitudinal directions. It is shown that there are 336 blocks with the inner two 
subvolumes having smaller number of blocks than the outer subvolumes. Figure 17.4.1c 
shows the resulting grid generated around the nose. 
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17.5 SUMMARY 


Algebraic methods and PDE mapping methods constitute the two major schemes used 
in the structured grid generation primarily for FDM applications. The algebraic methods 
consist of domain vertex methods and transfinite interpolation methods, whereas the 
PDE mapping methods require solutions of elliptic, hyperbolic, or parabolic partial 
differential equations. We examined the methods of surface grid generation, using both 
elliptic PDE methods and algebraic methods. 

It was also shown that the use of multiblock structured grid generation is particularly 
effective in FEM applications. In some complex geometries, however, unstructured grid 
generation is advantageous, particularly in terms of adaptive mesh. This subject will be 
presented in the next chapter. 
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CHAPTER EIGHTEEN 





Unstructured Grid Generation 


The structured grid generation presented in Chapter 17 is restricted to those cases 
where the physical domain can be transformed into a computational domain through 
one-to-one mapping. For irregular geometries, however, such mapping processes may 
become either inconvenient or impossible to apply. In these cases, the structured grid 
generation methods are abandoned and we turn to unstructured grids where transfor- 
mation into the computational domain from the physical domain is not required. Even 
for the regular geometries, an unstructured grid generation may be preferred for the 
purpose of adaptive meshing in which the structured grids initially constructed become 
unstructured as adaptive refinements are carried out. 

Finite volume and finite element methods can be applied to unstructured grids. This 
is because the governing equations in these methods are written in integral form and 
numerical integration can be carried out directly on the unstructured grid domain in 
which no coordinate transformation is required. This is contrary to the finite difference 
methods in which structured grids must be used. 

There are two major unstructured grid generation methods: Delaunay-Voronoi 
methods (DVM) and advancing front methods (AFM) for triangles (2-D) and tetrahe- 
drals (3-D). Numerous other methods for quadrilaterals (2-D) and hexahedrals (3-D) 
are available (tree methods, paving methods, etc.). We shall discuss these and other 
topics in this chapter. 


18.1  DELAUNAY-VORONOI METHODS 


A two-dimensional domain may be triangulated as shown in Figure 18.1.1a (light lines). 
Each side line of the triangles can be bisected in a perpendicular direction such that 
these three bisectors join a point within the triangle (heavy lines in Figure 18.1.1a), 
forming a polygon surrounding the vertex of each triangle, known as the Voronoi 
polygon (diagram) [Voronoi, 1908]. A collection of Voronoi polygons is known as the 
Dirichlet tessellation [Dirichlet, 1850], and the resulting triangles as Delaunay triangu- 
lation [Delaunay, 1934]. 

Any three points in the plane may be connected by a circle, called the circumcircle 
(Figure 18.1.1b). The center of this circle, called circumcenter, may (triangle ABC) or 
may not (triangle DEF) remain within the triangles, although perpendicular bisectors 
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(а) (b) 


Figure 18.1.1 Delaunay triangulation with Voronoi polygon, and 
triangle’s circumcircle. (a) Delaunay triangulation and Voronoi poly- 
gon. (b) Triangle and its circumcircle. 


of sides of both triangles meet at the circumcenter. Here triangle ABC is accepted 
whereas triangle DEF is rejected, an obvious preference toward a triangle as close to 
an equilateral triangle as possible versus distorted triangular shapes. 

The above geometrical requirements call for distinct points in the plane, Pi, 
P,,..., Py with the sets V; (i = 1, 2,..., N) such that 


И = {х : |х – RI < lx — Pj Yj # i} (18.1.1) 


Thus, V; represents a region of the plane whose points are nearer to node P; than any 
other node and is an open convex polygon (a Voronoi polygon) whose boundaries are 
portions of the perpendicular bisector lines joining node £j and P; when V; and V; are 
contiguous. Connecting the node P of adjacent polygons forms a triangle 7;. The set of 
triangles (7;) constitutes the Delaunay triangulation. 

A triangulation must satisfy the in-circle criterion that no point of the set P; is 
interior to the circumcircle of any triangle T( P;). This criterion may be demonstrated 
in Figure 18.1.2 in which triangles A-B-C and A-C-D are avoided, but instead triangles 
A-B-D and D-B-C are chosen. 

In implementation of Delaunay-Voronoi methods, various algorithms have been 
developed. Among them are the Watson algorithm [Watson, 1981; Cavendish, Field, and 
Frey, 1985] and Bowyer algorithm [Bowyer, 1981; Weatherill, 1992]. These algorithms 
are presented below for 2-D geometries. Extensions to 3-D geometries are also included. 


18.1.1. WATSON ALGORITHM 


Consider that three given nodes will form a Delaunay triangulation if and only if the 
circumdisk (interior of the circumcircle) defined by these nodes contains no other node 
points in its interior. In effect, Watson’s algorithm is to reject, from the set of all possible 
triangles which might be formed, those with nonempty associated circumdisks. Then, 
those triangles not rejected form the Delaunay triangulation. 

In practice, the procedure begins with inserting nodes, one by one, re-triangularizing 
upon insertion of each node. The detailed procedure is as follows: 


(1) Initialize the algorithm by calculating the x and y coordinates of boundary points 
surrounding all the node points to be inserted (Figure 18.1.5). Also calculate the 
circumradius and x and y coordinates of the circumcircle. 


18.1 DELAUNAY-VORONOI METHODS 











(d) 


Figure 18.1.2 A triangulation must satisfy the in-circle criterion that no point of 
the set P; is interior to the circumcircle of any triangle Т(Р,). (а) Undesirable tri- 
angle, maximum-minimum criterion is not satisfied. (b) Desirable triangulation 
maximum-minimum criterion is satisfied. (c) Unacceptable because the circum- 
circle ABC includes point D interior to the circumcircle. Similarly, if circumcircle 
ACD is drawn, then B will be interior to it. (d) Acceptable because no point is 
interior to the circumcircles (ABD or BCD). 


(2) Introduce a new point. 

(3) Conduct a search of all the current triangles to identify those whose circumdisks 
contain the new point. For each such disk, the associated triangle is flagged for 
removal. 

(4) With the union of all such triangles, an insertion polygon is formed. Here no 
previously inserted node is contained in the interior of the polygon. Also, each 
boundary node of the polygon may be connected to the new node by a straight 
line lying entirely within the polygon. These lines form a new triangulation of 
the region, which can be shown to be a new Delaunay triangulation. 

(5) Repeat Steps 2 through 4 until all nodes have been inserted. 


To illustrate the procedure described above, consider triangle 2-4-6 and neighboring 
triangles 1-2-6, 2-3-4, and 4-5-6 as shown in Figure 18.1.3a. Introduce a new point inside 
the triangle 2-4-6 (denoted by 7). Each triangle has a circumdisk as defined by the 
circles containing all three vertices. By default, a new point lies on the circumdisk 
of the new triangle upon which it was introduced. Check to see if the new point lies 
within the circumdisk of the neighboring triangles by comparing the distance between 
the new point and the circumcenter to the radius for each triangle. Point 7 lies within 
the circumdisks of neighboring triangles 2-3-4 and 4-5-6, but not triangle 1-2-6 as 
shown in Figure 18.1.3b. Flag those triangles for removal that have circumdisks which 
contain the new point. In the example, triangles 2-3-4, 4-5-6, and 2-4-6 are flagged for 
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Figure 18.1.3 Watson algorithm of Delaunay-Voronoi method. (a) Initial stage. (b) New point 
7 and circumcircles for all triangles. (c) Flag triangles for removal. (d) Triangulated insertion 
polygon and new triangles. 


removal. Find the insertion polygon, the polygon remaining after the flagged triangles 
have been removed. The insertion polygon, which contains the flagged triangles, is 
shown in Figure 18.1.3c. When the insertion polygon is triangulated, the number of 
triangles is increased by the number of sides of the polygon. The sides of each triangle 
are the sides of the polygon plus the straight lines from the end points of the sides to 
the new point as shown in Figure 18.1.3d. 

For 3-D geometries, we begin with a tetrahedron containing all the points to be 
inserted. New internal tetrahedra are formed as points are inserted one-by-one. This is 
done by testing a new point to determine which circumballs (interior of circumsphere) of 
existing tetrahedra contain the point. These tetrahedra are removed, leaving an insertion 
polyhedron which contains the new point. New tetrahedra are created by forming edges 
connecting the new point to all triangular faces of the insertion polyhedron. There exist 
some difficulties with the Watson algorithm which must be addressed: These are the 
problems of degenerate cases and slivers [Cavendish et al., 1985]. 

Degenerate cases occur in practice when a newly inserted node appears to lie on 
the surface of the circumsphere associated with an existing tetrahedron. The problem 
becomes apparent when the distance from a newly entered nodal point to an existing 
circumsphere is less than the accumulated truncation error. When this happens, there 
is a danger of making an incorrect or inconsistent decision regarding acceptance or 
rejection of a given tetrahedron. This in turn produces structural inconsistencies in 
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(a) (b) 
Figure 18.1.4 Treatment of undesirable of elements: (a) silver (badly dis- 
torted, D being slightly out of the plane of A-B-C) (b) Share a common 
vertex at E. 


the mesh (overlapping tetrahedra or gaps in the mesh). A solution to this problem 
is to slightly perturb the coordinates of a newly entered point whenever that point is 
found to lie ambiguously on a circumsphere. At the completion of the triangulation, all 
perturbed nodes are restored to their original positions. 

A sliver is a thin, badly distorted tetrahedron whose faces are well-proportioned 
triangles but whose volume can be made arbitrarily small (Figure 18.1.4a). In practice 
these are identified when the ratio 


radius of inscribed sphere 


radius of circumsphere 


becomes “small” (less than 0.01). Slivers are removed in one of two ways, depending 
on how the tetrahedron fits into the mesh. Consider a tetrahedron ABCD which is 
determined to be a sliver (Figure 18.1.4b). First we must determine the four tetrahedra 
that neighbor ABCD. If two of these share a common vertex, say node Æ, the sliver is 
removed from the collection of tetrahedra, and elements {ABDE, BCDE} are replaced 
by elements {ABCE, ACDE}. When no two of the surrounding tetrahedra share a 
common vertex, the node point D is arbitrarily moved to improve the aspect ratio of 
the sliver. 

Finally, we must post-process the mesh to obtain the final mesh over the given geo- 
metry. The above described process leads to a triangulation of the original tetrahedron. 
The tetrahedra associated with interior element nodes are distinguished because they 
have none of the four initial points as vertex. Of these interior tetrahedra, we remove the 
ones that lie outside of the geometry to be meshed. These are the ones whose centroids 
lie outside of the boundary surface. 

For illustration, let us consider triangulation of a circle. The step-by-step procedure 
is described as follows: 


(1) First of all, we define the convex hull within which all points will lie. Specify 
required points as shown in Figure 18.1.5a. 

(2) Introduce a new point. Check to see if the new point lies on the circumdisk and if 
the distance from the new point to the circumcenter is less than the circumradius. 
Flag those triangles that contain the new point. Find the insertion polygon, the 
polygon remaining after the flagged triangles have been removed. First, identify 
the flagged triangles. Then, for each side of the triangles, check on the neighbor 
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хр у 





Figure 18.1.5 Illustration of the triangulation of a circle. (a) Convex hull. (b) Introduce 
a new point. (c) Circumradius and circumcenter. (d) Delaunay triangles with convex hull. 
(e) Final grids. 


triangle to that side. If that triangle is to be removed also, then the side is not 
part of the polygon. If that triangle is not to be removed, or is a boundary, then 
that side is part of the polygon. When the polygon is triangulated, the number 
of triangles is increased by the number of sides of the polygon. The sides of each 
triangle are the side of the polygon plus the straight lines from the end points 
of the side to the new point. 

(3) The insertion polygon resulting from adding point 4 is shown as solid lines and 
the triangulation results in the dashed lines as shown in Figure 18.1.5b. 

(4) Calculate the circumradius and circumcenter, as seen in Figure 18.1.5c, the slope 
of the perpendicular bisector being the negative reciprocal of the slope of the 
triangle sides. 


3X1 — X2. Ya — Усетет 
B =J E — Xcenter 
X2 — X3 _ Yb — Ycenter 
Уз — У Е Xp — Xcenter 


X1— X3 
m, = —— 
y3— 9 
Thus, we obtain 


Ycenter = Ya — тТа(Ха — Хсетег) 
Yb — Ya + Ma(Xa — Xcenter) 
y= 
Xb — Xcenter 
ть(хь — Хсетег) = Уь — Уа + та(Ха — Xcenter) 
Xcenter(Ma — Mb) = Yb — Ya + MaXa — MpXp 
_ У — Ya + таХа — MpXp 
mg — mp 


Xcenter 
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(5) Degenerate case. This occurs when a newly inserted node appears to lie on 
the surface of a circumcircle/circumsphere. This can be resolved by slightly 
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perturbing the coordinates of the newly entered point. 


(6) The procedure described above leads to the results shown in Figure 18.1.5d,e. 


The computer code flow chart and examples for mesh generation of a circle using 
the Delaunay-Voronoi method with Watson algorithm are shown in Figure 18.1.6 and 


Figure 18.1.7, respectively. 


18.1.2. BOWYER ALGORITHM 


In this algorithm, we utilize the forming points (points which define a Delaunay triangle 


and Voronoi vertex (vertex of a Voronoi polygon) as shown in Figure 18.1.8. 


We recognize that it is possible to completely describe the structure of the Voronoi 
diagram and Delaunay triangulation by constructing two lists for each Voronoi vertex. 
These are a list of forming points for the vertex, and a list of the neighboring Voronoi 


vertices. 
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Figure 18.1.8  Forming points (F;-Fg) and Voronoi vertices (V,-V;). 


Similar to the previously described Watson algorithm, this is a sequential process. 
Each new point is introduced into the structure, one at a time, and the structure is 
reformulated onto a new Delaunay triangulation. The steps are as follows: 


(1) Define a convex hull within which all points will lie. Specify four points with the 
associated Voronoi diagram. 

(2) Introduce a new point. 

(3) Determine all vertices of the Voronoi diagram to be deleted. A vertex to be 
deleted is one whose circumcircle (defined by three forming points) contains 
the new point. This is similar to step 3 in Watson's algorithm. 

(4) Find the forming points of deleted Voronoi vertices, which are contiguous points 
to the new point. This is similar to step 4 of Watson's algorithm in which the 
new point is connected to the insertion polygon by straight lines. 

(5) Determine the neighboring Voronoi vertices to the deleted vertices which have 
not been themselves deleted. These data provide the necessary information to 
enable valid combinations of contiguous points to be constructed. 

(6) Determine the forming points of the Voronoi vertices. These must include the 
new point together with two other points which are contiguous to the new point, 
and form an edge of the neighboring triangle. 

(7) Determine the neighboring Voronoi vertices to the new Voronoi vertices. From 
step 6, the forming points of all new vertices have been computed. For each 
new vertex, conduct a search through the forming points of the neighboring 
vertices found in step 5 to identify common pairs of forming points. When a 
common combination occurs, then the two associated vertices are neighbors of 
the Voronoi diagram. 

(8) Reorder the Voronoi diagram data structure overwriting the entries of deleted 
vertices. 

(9) Return to step 2 until all points have been inserted. 


This process will generate regions that are both interior and exterior to the domain. 
For grid generation purposes, it is necessary that such triangles which are not within 
the domain of interest be removed before the next step of the procedure. To do this, 
in the initial generation of the list of points defining the physical domain, the outer 
domain boundary points should be listed in a counterclockwise fashion while any and 
all interior boundaries be listed in clockwise fashion. With this method, the sign of the 
cross-product of the face tangent vector with a vector to the cell centroid can be used 
to determine if a triangle lies either to the interior or exterior of the boundary and then 
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(a) (b) 
Figure 18.1.9 Bowyer algorithm for triangulating a circle. 
(a) Voronoi polygon. (b) Delaunay triangle. 


can be easily removed (by defining the triangle connectivities) if it should lie outside 
the desired domain. Once the initial triangulation of the domain has been performed, 
all triangles that have a node associated with the initial user-defined superstructure are 
removed. Following this process, the Voronoi polygons and the final triangulation are 
shown in Figure 18.1.9. 

In summary, the Watson and Bowyer algorithms are quite similar. Each algorithm 
starts with an initial grid surrounding the geometry to be discretized. New points are 
introduced one at a time, and triangles whose circumdisk contain the new point are 
deleted. The region is then re-triangularized by connecting points on the deleted trian- 
gles to the new point. The basic difference between the Watson and Bowyer algorithms, 
however, is in the initial superstructure and the data structures. Note that the Bowyer 
algorithm maintains essentially a list of only Voronoi polygons and can then form the 
triangle lists from the Voronoi diagram, whereas the Watson algorithm chooses simply 
to maintain a list of the triplets of node numbers which represent the completed trian- 
gles, in which a running list of circumcircle center and circumradius for each formed 
triangle is kept. 


18.1.3 AUTOMATIC POINT GENERATION SCHEME 


In both the Watson and Bowyer algorithms, *a new point is introduced." The method 
for producing the points, however, has not been addressed. An algorithm for automatic 
generation of points can be developed as follows [Weatherill, 1992]: 


(1) Compute the point distribution function for each boundary point x;, у: 


аһ = ы — xj)? + (угы у)? + / ба = а + i — e] 


where the points i -- 1 and i — 1 are contiguous to i. 
(2) Generate the Delaunay triangulation of the boundary points. 
(3) For all triangles within the domain: 
(a) Define a prospective point to be at the centroid of the triangle. 
(b) Derive the point distribution, d Pn, for the prospective point by interpolating 
the point distribution from the nodes of the triangle. 
(c) Compute the distances, dm (m = 1, 2, 3) from the prospective node to each 
of the triangles. Then, 
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If dj, « ad P4, then reject the point and return to step 3a. 
И ду, > да Ру, then insert the point using the Delaunay triangulation algo- 
rithm where the coefficient a is the parameter which controls the grid point 
density. 

(d) Assign the interpolated value of the point distribution function to the new 
node. 

(e) Move on to the next triangle. 


18.2 ADVANCING FRONT METHODS 


In contrast to the Delaunay-Voronoi methods (DVM), the advancing front methods 
(AFM) seek to achieve internal nodal formation and triangulation by marching tech- 
niques that advance front cell faces from the domain boundary, with or without back- 
ground grid configurations. Various schemes of AFM have been reported [Lo, 1985, 
1989; Peraire et al., 1987; Lohner, 1988] for both two dimensions (triangular elements) 
and three dimensions (tetrahedral elements). The AFM concept may be extended to a 
generation of quadrilateral elements [Zhu et al., 1991; Blacker and Stephenson, 1991]. 
We shall examine these and other topics in this section. 

The simplest description of AFM begins with specification of boundaries, as shown 
in Figure 18.2.1 where the exterior boundaries move counterclockwise and interior 
boundaries (if they exist, i.e., multiply connected domain) move clockwise. For example, 
for the case of a simply connected domain (Figure 18.2.2a), exterior boundaries (nodes 
1 through 6, Figure 18.2.2b) are used as initial active front faces. Node 7 is created 
to form a triangle 1-2-7 and then side 1-2 is deleted so that we now have two new 
front faces 1-7 and 2-7 (Figure 18.2.2c). Choose a new interior node 8 (Figure 18.2.2d) 
which will then allow side 2-3 to be deleted. The process continues (Figure 18.2.2e 
through Figure 18.2.2j) until all front faces are deleted. Deleted sides then represent 
the generated mesh. 

The unstructured mesh generation by AFM described above may be controlled with 
node spacing more favorably maintained (node space control method). This method 
begins by constructing a coarse background grid of triangular elements which com- 
pletely covers the domain of interest (Figure 18.2.3a). For the elements to be generated 
(Figure 18.2.3b), it is convenient to define a node spacing 4, the value of a stretching 
parameter s, and a direction of stretching a. Then the generated elements will have 
typical length sô in the direction parallel to a and a typical length 8 normal to a as 
shown in Figure 18.2.3b. 

At each node on the background grid, nodal values of 8, s, o. must be specified. 
During grid generation, local values will be obtained from interpolation of the nodal 
values on the background mesh. Note that if à is required to be initially uniform and 


Figure 18.2.1 Multiply connected domain, counter- 
clockwise advancing for outer boundaries, clockwise 
advancing for inner boundaries. 
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(i) Delete sides (2-7, 2-8), new active front (7-8) (j) Delete sides (7-8, 7-5, 8-5), no new active front 


Figure 18.2.2 General procedure for advancing front methods (AFM) for simply connected domain, 
boundaries of dash areas represent active advancing fronts. Deleted lines constitute the generated mesh. 
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Figure 18.2.3 AFM procedure. (a) Background mesh. (b) Determination of mesh parameter. 
(c) Search for best point. (d) Undesirable element. (e) Finalized mesh. (f) Close-up view. 


no stretching is to be specified, then the background grid need be only one triangle 
covering the entire domain. 

Nodes are placed on the boundaries first, and the exterior boundary nodes are 
numbered counterclockwise, while any interior boundaries run clockwise. Thus, as the 
boundaries are traversed, the region to be triangulated always lies to the left. 

At the start of the process, the front consists of the sequence of straight-line segments 
which connect consecutive boundary points. During the generation process, any straight- 
line segment that is available to form an element side is termed active, whereas any 
segment that is no longer active is removed from the front. 

The following steps are involved in the process of generating new triangles in the 
mesh. 


(1) Set up a background grid to define the spatial variation of the size, the stretching, 
and the stretching direction of the element to be generated (Figure 18.2.3b). 

(2) Define the boundaries of the domain to be gridded, using the algebraic equations 
for each boundary. 

(3) Using the information from Step 2, set up the initial front of faces. These faces 
are defined as segments between two consecutive points along the boundaries. 

(4) Select the next face to be deleted from the front. In order to avoid large 
elements crossing over regions of small elements, the face forming the smallest 
new element is selected as the next face to be deleted from the list of faces. 

(5) The following procedure is used for face deletion: 
(a) The “best point” is calculated as shown in Figure 18.2.3c (equilateral). 
(b) Determine whether a point exists in the already generated grid that should 
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be used in lieu of the new point. This step is accomplished by creating a list 
containing the node number of those nodes that fall within a circle centered 
at the “best point” and with a radius of n AB (n = 3 ~ 5). Also, the point 
must form a triangle with a positive area to be included in the list as shown 
in Figure 18.2.3d. 
(c) Determine whether the element formed with the selected point does not 
cross any given faces. If it does, select a new point and try again. 
(6) Add the new element, point, and faces to their respective lists. 
(7) Find the generation parameters for the new faces from the background grid. 
(8) Delete the known faces from the list of faces. 
(9) If there is any face left in the front, go to step 4. The finalized mesh is shown in 
Figure 18.2.3e,f. 


Note that the inclusion of stretching is achieved by using a local transformation 
that maps the real plane, in which stretching is desired, into a fictitious space, in which 
triangles satisfying the stretching conditions will appear to be equilateral. This trans- 
formation simply consists of a rotation of the axes to make a coincide with the x; axis, 
and a scaling by a factor s of the x; axis, and the inverse rotation to take the x; axis to 
the original position. 

Recall that in the Delaunay-Voronoi methods, points are inserted in a previously de- 
termined manner, and then the entire mesh is re-triangulated. In contrast, the advancing 
front methods determine where to put the points directly from the space control scheme. 


Mesh Smoothing 

Practical implementations of either advancing front or Delaunay-Voronoi grid gen- 
erators indicate that in certain regions of the mesh, abrupt variations in element shape 
or size may be present. These variations appear even when trying to generate perfectly 
uniform grids. The best way to circumvent this problem is to improve the uniformity of 
the mesh by smoothing. 

The so-called Laplacian smoother or the “spring-analogy” smoother may be used. 
In this method, the sides of the element are assumed to represent springs. These springs 
are then relaxed in time using explicit time stepping, until an equilibrium of spring 
forces has been established [Spradley, 1999]. 

In each subdomain, the standard Laplacian smoother is employed. Each side of the 
element can be visualized to represent a spring. Thus, the force acting on each point is 
given by 


nsi 


f= c$ (x — xi) 
j=l 


where c denotes the spring constant, x; the coordinates or the point, and the sum 
extends over all the points, ns;, surrounding the point i. The spring constant is set in the 
computation software, based on tests of the method. 

The time advancement for the coordinates is accomplished as follows: 


1 
Ах; = Лі — f 
ns; 
At the boundary of the subdomain, the points are allowed to "slide" along the bound- 
aries, but not to “leave” the boundary. 
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(о) 
Figure 18.2.4 Mesh smoothing process, AFM. (a) Background mesh. (b) Finalized 
mesh without mesh smoothing. (c) After mesh smoothing. 


The time step is also set in the code based on experience with using it. Usually, 5-10 
time steps or passes over the mesh will smooth it sufficiently. The final results using the 
advancing front method without mesh smoothing and with mesh smoothing are shown 
in Figure 18.2.4. A sample program using C** is listed in Figure 18.2.5. 


TOI I III III III III II АЖА ААА АС 
// Module Name: Mesh Smoothing, Advancing Front Method 
TORII II III IOI III III II III I I I 
void Mesh SmoothingMethod::meshSmoothing(int times) 
// the parameter is the times of mesh smoothing, usually 10 is enough. 

{ 

Arb di. E; 

double deltaX, deltaY, deltaXY; 

int step[10]={10,9,8,7,6,5,4,3,2,1}; 


numPoints-0; 
numTriangle-1; 
numEdge-0; 


readMeshFromFile(); // read triangle mesh from file 
formAllEdgeFromTriangleMesh(); // find all edges of triangle mesh 
findAllEdgeIndexForPoints(); // find point index for all edges 


for (k=0; k<times; k++) 
{ 
calculateForceForPoints();  // calculate the force of points 


nsi 


// f, zc x; = х;) , X and Y direction 
j=l 


1 
// Ax, =At— f, 
ns, 


i 


for(i=0; i<numPoints; i++) 
{ 
if(pointSetData[i].type--SDC INTERIOR) 
// if the type of point is interior, then deform the position based 
// on the force 


deltaX-pointSetData[i].deltaX/step[k]; 
deltaY-pointSetData[i].deltaY/step[k];; 
deltaXY-pointSetData[il.deltaXY/step[k];; 
pointSetData[i].x-*-deltaX; 
pointSetData[i].y-*-deltaY; 





Figure 18.2.5 Mesh smoothing computer program using C** [Z. Q. Hou, UAH]. 
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Advantages 
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Comparison between Advancing Front and Delaunay-Voronoi Methods 


Disadvantages 





Advancing Front 
Methods 


Delaunay-Voronoi 
Methods 


(1) A layer of well-positioned nodes 
allowing the front to advance. 

(2) Equilateral triangle with the 
frontal face and either stretch or 
compress it to match better the 
spacing requirements of the 
background mesh. 

(3) Refined process is 
straightforward, grids produced 
are quite regular. 

(4) High node distribution quality. 

(1) Each node is surrounded by its 
Voronoi region that compresses 
that part of the plane which is 
closer to this node than to any 
other node. 

(2) A unique triangulation is 
obtained by connecting the nodes 
whose Voronoi regions share a 
common boundary, forming a 
triangle with the three nodes that 
are closest to each other. 

(3) Generation process is pointwise, 
less costly than cellwise. 

(4) Optimal connectivity. 


(1) Large amount of sorting and 
searching is needed to determine 
internal nodes. 

(2) Nodes generated may not be 
connected in an optimal way. 

(3) Generation process is cellwise, 
more costly than pointwise. 


(1) Refined process is much more 
random; grids produced are not as 
regular. 

(2) Searching for the largest cell for a 
skewed cell with the largest 
circumcircle for each new node is 
very costly. 

The skewness criterion is 
expensive (three square roots 
involved in the circle ratio). 





The choice between DVM and AFM depends on the personal preference and the 
requirements for a given problem. This decision may be made upon the overall review 
of advantages and disadvantages presented in Table 18.2.1. 


18.3 COMBINED DVM AND AFM 


Having studied both DVM and AFM, it appears to be a logical approach to combine 
both methods in order to make use of advantages and discard disadvantages of both 
methods [Müller et al, 1993]. In this approach, we use a background grid to interpolate 
local mesh size parameters that is taken from the triangulation and create a set of 
nodes by means of AFM, and this set is subsequently introduced into the existing mesh, 
thus providing an updated DVM triangulation. The procedure is repeated until further 
improvements can not be obtained by inserting new nodes. 

The results of a grid around a three element airfoil [Müller, Roer, and Deconinck, 
1993] are shown in Figure 18.3.1. Here, the high node distribution quality of the AFM 
with the optimal connectivity of the DVM triangulation is demonstrated. Precise control 
of node spacing is achieved by the use of the initial triangulation of the boundary nodes 
as background mesh with no additional effort of the user. The node generation does not 
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Figure 18.3.1 Three-element airfoil with combined DVM and 
AFM [Muller et al., 1993]. (a) Background grid. (b) After three 
rows of nodes inserted. (c) Details of grid around three-element 
airfoil. (d) Final grid of three-element airfoil. 


require explicit tracking of the front and is independent of the order in which triangles 
are listed. 

The resulting grids are very smooth and exhibit a high degree of regularity in cell 
shape and node distribution. This regularity is retained at singular points like corners or 
trailing edges. The use of a background grid that is derived from the initial triangulation 
of the boundary nodes results in a smooth variation in cell size of many orders of 
magnitude (about 10°). 

All features of this concept can be extended to three dimensions, where the optimal 
operation count and the simplicity of the front tracking and node construction of the 
method become even more attractive. 


18.4 THREE-DIMENSIONAL APPLICATIONS 


The basic concepts used in 2-D grid generations by means of DVM or AFM can be 
extended to 3-D geometries. Some of the earlier contributions include Baker [1989] 
for DVM and Lohner and Parikh [1988] for AFM. A brief review of these works is 
presented below. 


1841 DVM IN 3-D 


Initially, the boundary surface grid generation using any one of the methods discussed 
in Section 18.3 is performed. 


(1) The boundary points of the domain are created. 
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(2) Calculate the location of eight supplementary points in such a way that the 
hexahedron formed by these points contains all the points in the set. 

(3) The mesh of this hexahedron using five tetrahedra (7,) is created. 

(4) Insert, one by one, the points of the set to obtain a mesh including these points 
as its element vertices. To this end, define: 


T, = a triangulation including the first n points of a set as vertices. 


Xn+1 = the next point in the set. 


According to step 3, point x,,4 is inside 7;, in which only three cases are possible: 


(a) X,41 is inside an element ŒE; of Th. 
(b) x41 is on the face common to two elements, FE; апа Ek of Tn. 
(c) x,41 is on the edge common to several elements of E; of Th. 





The fourth possibility corresponds to x,41 being identical to one of the existing mesh 
points; but this is rejected as the points given are assumed to be distinct. 

Using element(s) Ej, the set S of elements of T, is created by a tree search, such 
that 


(i) X,41 is identical to the circumsphere associated with the elements of S. Trian- 
gulation of 7,,,; is constructed in the same way as in (a) above: 


(ii) Include the elements of 7, , not included in S, in 7,41. 


(iii) Remove the elements of S and remesh this set by joining point x,44 to the 
external faces of S. 


Once all points of the initial set have been introduced, the initial hexahedron is 
constructed from these tetrahedra. 


18.4.2 AFM IN 3-D 


The AFM in 3-D geometries follows basically the same procedure as in AFM for 2-D 
except that triangles are replaced by tetrahedra: 


(1) Setup a background grid to define the spatial variation of the size, the stretching, 
and the stretching direction of the elements to be generated. The background 
grid consists of tetrahedra. At the nodes, we define the desired element size, 
element stretching, and stretching direction. 

(2) Define the boundary surfaces of the domain to be gridded. 

(3) Using the information stored on the background grid, set up faces on all these 
boundaries. This yields the initial front of triangular faces. At the same time, 
find the generation parameters (element size, element stretching, and stretching 
direction) for these faces from the background grid. 

(4) Select the next face to be deleted from the front. In order to avoid large 
elements crossing over regions of small elements, the face forming the smallest 
new element is selected as the next face to be deleted from the list of faces. 

(5) For the face to be deleted: 

(a) Select a “best point” position for the introduction of a new point. 
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(b) Determine whether a point exists in the already generated grid that should 
be used in lieu of the new point. If there is such a point, set this point as a 
new point and continue searching. 
(c) Determine whether the element formed with the selected point does not 
cross any given faces. If it does, select a new point and try again. 
(6) Add the new element, point, and faces to their respective lists. 
(7) Find the generation parameters of the new faces from the background grid. 
(8) Delete the known faces from the list of faces. 
(9) If there are any faces left in the front, go to step 4. 


18.4.3 CURVED SURFACE GRID GENERATION 


Two approaches for surface grid generation may be considered: (1) Boolean operations 
on solids and (2) Boolean operations on surfaces. 


(1) Boolean operations on solids — the domain to be gridded from primitives (box, 
sphere, cylinder, etc.). The user combines these primitives through Boolean 
operations (union, intersection, exclusion, etc.) to define the domain to be grid- 
ded. The surface is then obtained in a post-processing operation. 

(2) Boolean operations on surfaces — here only the surface of the domain to be 
gridded is defined in terms of independent surface patches. The surface patches 
are then combined using Boolean operations to yield the final surface of the 
domain to be gridded. 


Boolean operations include points, lines, and surfaces which are obtained similarly as 
in the case of structured grids of Chapter 17. 


18.4.4 EXAMPLE PROBLEMS 


Examples of unstructured AFM three-dimensional mesh generation using tetrahedral 
elements are demonstrated in Figures 18.4.1 through 18.4.3. 
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Figure 18.4.1 Unstructured tetrahedral AFM mesh for NACA0012 airfoil [Spradley, 1999]. (a) Surface mesh. 
(b) Close-up view. 
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Figure 18.4.2 Unstructured AFM mesh for generic hypersonic plane [Spradley, 1999]. (a) Surface mesh. 
(b) Bottom view. 


(1) NACA0012 Airfoil 

Figure 18.4.1a shows the mesh generation of NACA airfoil geometry [Spradley, 
1999]. A tetrahedral mesh is generated with the element sizes and clustering kept simple 
for illustrating. The surface mesh shown in Figure 18.4.1a is convenient to view the 
unstructured mesh. The interior looks very much the same as the surface. A close-up 
view near the airfoil is shown in Figure 18.4.1b. 


(2) Hypersonic Airplane 

Figure 18.4.2 shows two views of the surface mesh of a hypersonic airplane with 
a relatively coarse mesh for illustration only [Spradley, 1999]. The three-dimensional 
CFD computational domain with tetrahedral mesh is demonstrated in Figure 18.4.3 
[Spradley, 1999]. 


18.5 OTHER APPROACHES 


There are many other approaches in generating unstructured grids. Among them are 
Zhu et al. [1991] for quadrilateral grids by means of modified AFM, Blacker and 
Stephenson [1991] also for quadrilateral grids through paving technique, Yerry and 
Shephard [1984] for 2-D and 3-D mesh generations using quadtree and octree meth- 
ods, respectively. 





Figure 18.4.3 Unstructured AFM mesh for generic hypersonic plane with CFD domain [Spradley, 
1999]. (a) CAD geometry for generic aircraft. (b) Unstructured AFM mesh. 


18.5 OTHER APPROACHES 


In what follows, we shall briefly review these methods for the purpose of comparison. 
The reader should consult the original sources for details. 


18.5.1 AFM MODIFIED FOR QUADRILATERALS 


In this method, an even number of boundary nodes is first generated, according to the 
mesh size specification, on the boundary of the domain. The curvilinear boundary of 
the domain is then transformed into a polygon with an even number of sides. The main 
feature of the quadrilateral generation process is that first two triangles which have 
a common side are generated and then the triangles are combined to form a quadri- 
lateral. This process continues until the domain is fully covered by nonoverlapping 
quadrilaterals. 

The advantage of forming a quadrilateral by two triangles is that quadrilaterals with 
internal angles equal to and greater than 180° are allowed to be generated. These types 
of elements play an important role in the generation of transitions which are often 
necessary in a strongly graded mesh. 

These steps can be readily achieved by any existing triangular mesh generator with 
some modifications; Zhu et al. [1991] utilized the AFM for this purpose. Note that the 
distinctive features of the AFM for triangular mesh generation are (1) that elements 
and nodes are generated simultaneously, and (2) that directional distribution of the 
elements can be achieved by introducing stretching in certain described directions so 
that the generated element size can be varied throughout the domain. 

The following procedure is used for the quadrilateral element generation: 


(1) Select an active side with nodes A and B in the generation front as a base to 
generate the first triangle (Figure 18.5.1a). 

(2) Generate a triangle with nodes A, B, and C following the triangle generation 
process of AFM. The node D is determined according to the specified nodal 
spacing and it is either an active node in the current generation front or a newly 
constructed node in the region to be gridded. 

Set up the generation subfronts SF1 and SF2 (Figure 18.5.1b) by dividing the 
current generation front into two, if node D is an active node in the current 
generation front. Both SF1 and SF2 contain a closed loop of active sides and 
active nodes. No subfront is formed if D is a new node. 


(3 


w 














(b) 


Figure 18.5.1 Generation of a quadrilateral element ABCD from AFM triangles. (a) No 
subfront is introduced after the generation of element ABCD. (b) Subfronts SF; and SF 
are found. 
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(4) Examine the sides of triangle ABC. A side is flagged as active if it can be used 
as a side to form a new triangle. It is flagged as inactive otherwise. 

(5) Select an active side which is also a side of triangle ABC as the base to generate 
the second triangle. Three possibilities may be encountered: 

(a) If no subfront has been formed in the generation of the first triangle ABC, 
in other words, node D is a new node being generated, then any side which 
is active in triangle ABC can be used to generate the second triangle. 

If subfronts SF1 and SF2 are formed in the generation of triangle ABC, but 
one of the subfronts is empty, that is, all the sides in the subfront are flagged 
as inactive, then any active side in triangle ABC can again be chosen as the 
base for the second triangle generation. 
Both subfronts SF1 and SF2 contain active sides. In this case one subfront, 
say SF1, contains an even number of active sides, the other subfront, say 
SF2, contains an odd number of active sides. The active side, which is in 
subfront SF2, in triangle ABC will be chosen as the base to generate the 
second triangle. 
Suppose the chosen active side for the second triangle has nodes A and C. 
Then the second triangle, say ACD, is generated by following the node and 
triangle generation process of AFM, with the requirement that each of the 
possible two new subfronts, formed as a result of the generation of the second 
triangle ACD, must contain an even number of active sides. Here steps (5) and 
(6) ensure that, after a quadrilateral is generated, every subfront formed in the 
element generation process contains a closed loop with an even number of active 
sides. 
(7) The mesh parameters such as nodal spacing and element orientation for the new 
nodes are interpolated from the background mesh. 
(8) Form quadrilateral element ABCD (Figure 18.5.1a,b). At this stage of the ele- 
ment generation, no consideration is given to the shape of the quadrilateral 
being generated. Indeed, there is no restriction on the shape of the quadrilater- 
als and any type of combination of two common side sharing triangles is allowed 
to form a quadrilateral. Such flexibility makes the generation of quadrilateral 
elements almost as easy as the generation of triangular elements. The enhance- 
ment of the element shape and therefore the enhancement of the quality of 
the mesh is an important part of this method. This can be achieved by means 
of (a) node elimination, (b) element elimination, (c) diagonal swapping, and 
(d) side elimination. 
Update the generation front (subfronts) so that the generation (sub)fronts(s) 
always form the boundary of the regions to be gridded. The sides that have been 
used to form the new element will be removed from the (sub)front(s), and the 
new sides will be included in the (sub)fronts(s). 
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The quadrilateral element generation proceeds sequentially or in parallel in each 
subfront. The generation procedure is complete only when every generation subfront 
is empty. The domain of interest is then covered entirely by quadrilateral elements. 

In this method, no consideration has been given to the element orientation in the 
forming of the quadrilaterals. This is a subject of future research. Some typical results 
are shown in Figure 18.5.2 [Zhu et al., 1991]. 
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Figure 18.5.2 Examples of AFM modified for quadrilaterals [Zhu 
et al., 1991]. 


18.5.2 ITERATIVE PAVING METHOD 


The paving technique meshes arbitrary 2-D geometries with quadrilaterals by itera- 
tively layering or paving rows of elements to the interior of a region’s boundary(ies) in 
a fashion similar to AFM. This technique was first proposed by Blacker and Stephenson 
[1991]. Paving allows varying element size distribution on the boundary as well as inte- 
rior of aregion. Similar to the AFM, the exterior boundary is ordered counterclockwise, 
and the interior boundary is ordered clockwise. 

During mesh generation, the paving technique operates on boundaries of connected 
nodes referred to as paving boundaries. Initially, each paving boundary is identical 
to a permanent (fixed) boundary. As with permanent boundaries, paving boundaries 
are categorized as either exterior or interior boundaries, with exterior paving done 
counterclockwise and interior done clockwise. 

The nodes are characterized into three types: (1) A fixed node is on a perma- 
nent boundary. (2) A floating node is any node not on a permanent boundary. (3) A 
paving node is any node on a paving boundary. Each paving node has an interior angle 
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associated with it. This is the angle between a line connecting the node to the preceding 
node, and the line connecting it to the next node on the paving boundary. In order to 
generate an all quadrilateral mesh, each paving boundary must always contain an even 
number of nodes. 

The propagation of the paving boundary involves the eight steps delineated below: 


(1) Row choice - The beginning and ending of the next sequence or row of elements 
to be added is found. 

(2) Closure check - A check is made to make sure that more than six nodes remain in 
the paving boundary. Specific closure techniques are used to conclude meshing 
for paving boundaries of six or fewer nodes. 

(3) Row generation — The next row of elements identified in the row choice step is 
incrementally added to the boundary. 

(4) Smooth - Floating nodes are adjusted to improve mesh quality and boundary 
smoothness. 

(5) Seam - Small interior angles in the paving boundary are seamed or closed by 
connecting opposing elements. 

(6) Row adjustment — The new row is adjusted by placing tucks or wedges into the 
row to correct for elements becoming too large or too small. 

(7) Intersection — The paving boundary is checked for intersections with itself or 
with other paving boundaries. Intersections are connected to form new, often 
separate, paving boundaries. 

(8) Cleanup - The completed mesh is adjusted where element deletion and/or ad- 
dition improves the overall quality. 


Some typical results using this technique are shown in Figure 18.5.3. Extension of 
the paving technique to 3-D geometries (hexahedral grid) can also be made. 


18.5.3  QUADTREE AND OCTREE METHOD 


Quadtree and octree methods were developed from the concept of superposition- 
deformation [Yerry and Shephard, 1984]. These methods construct a mesh of the domain 
under consideration, essentially from the data of points on its contour. A regular grid, 
or a grid based on a quadtree construction in three dimensions, is defined in such a way 
as to contain the domain. It is composed of squares and cubic boxes for quadtree and 
octree grids, respectively. This partitioning may then be deformed to resemble the real 
geometry. This process is shown in Figure 18.5.4 for a 2-D domain. 
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(a) (b) (c) (d) 
Figure 18.5.4 Quadtree method. (a) Initial domain. (b) Initial grid. (c) Removal of exterior 
grids. (d) Final mesh. 
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(a) (b) 
Figure 18.5.5 Quadtree data structure. (a) Recursive subdivid- 
ing. (b) Parent-son-grandson relation. 


Let us consider the quadtree shown in Figure 18.5.5a in which the mesh is refined 
in four levels. The parent is split into sons and grandsons as depicted in Figure 18.5.5b. 
For 3-D geometries, the method begins with a cube which is recursively split into sons 
and grandsons, that represents an octree structure. Thus, the final graded mesh can be 
constructed using this process. 


18.6 SUMMARY 


It was shown in this chapter that the two most popular methods of unstructured mesh 
generation are the Delaunay-Voronoi methods (DVM) and the advancing front 
methods (AFM). We examined the Watson and Bowyer algorithms for DVM, followed 
by AFM. Mesh smoothing in AFM was also discussed. 

We presented the merits and demerits of DVM and AFM and showed that it is 
possible to combine both DVM and AFM taking advantage of the merits of both meth- 
ods. We further examined three-dimensional applications for both DVM and AFM, 
followed by the surface grid generation. Other approaches such as AFM with quadri- 
laterals, iterative paving methods, and quadtree/octree methods were also examined. 
Unstructured grid generation is particularly useful in applications to adaptive methods. 
These and other subjects will be discussed in the next chapter. 
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Adaptive Methods 


The ultimate goal in computational fluid dynamics is to obtain desired solutions as accu- 
rately as possible while minimizing the requirement for computational resources. Thus, 
we ask: how do we achieve both “accuracy” and “efficiency” at the same time? Often 
we exercise a compromise where we may choose to sacrifice some accuracy for the sake 
of expediting a solution, or vice versa. Does an acceptable compromise exist? These 
are the types of questions that typically enter the minds of the CFD practitioner before 
undertaking a major project. 

Given a fixed computational method and limited computer resources, one is con- 
fronted with a decision as to which direction to follow. The most feasible approach under 
these restricted circumstances will be to seek the best computational grid arrangement 
which will lend itself to the best possible accuracy and maximum efficiency. Adaptive 
methods are designed to achieve both accuracy and efficiency, with mesh refinements 
provided selectively only where needed. 

The basic concept for adaptive methods consists of providing mesh refinements for 
efficiency (cost reduction) as dictated by predetermined criteria. The criteria for mesh 
refinements and unrefinements (coarsening) are determined by error indicators. The 
error indicators are usually represented by gradients of a suitable variable — the larger 
the gradient, the finer the mesh required. 

In line with the two different grid generation schemes, structured and unstructured, 
two different adaptive methods are available, one for structured grids and another for 
unstructured grids. The structured adaptive methods are presented in Section 19.1, with 
the unstructured adaptive methods in Section 19.2. 


19.1 STRUCTURED ADAPTIVE METHODS 


Structured adaptive meshes may be constructed either by a control function approach 
or by a variational function approach. We shall discuss both of these methods next. 


19.1.1. CONTROL FUNCTION METHODS 


19.1.1.1 Basic Theory 


In this method, grid points are moved in accordance with weights or control functions 
reflecting the gradients of the variables, the process known as redistribution. Adaptive 
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redistribution of the points is based on the principle of equal distribution of error by 
which a point distribution is set so as to make the product of the spacing and a weight 
function W constant over the points. This idea is represented by 


Wdx — constant (19.1.1) 


With the point distribution defined by a function x(£), where & varies by a unit 
increment between points, the equal distribution principle can be expressed as 


Wxigd& — Wx; — constant, d&£—1 (19.1.2) 


This one-dimensional equation can be applied in each direction in an alternating fash- 
ion (in the spirit of ADI). However, a direct extension to multiple dimensions can be 
made in either of two ways: control function approach, or variational approach. In the 
control function methods, we combine the elliptic grid generation system with the equal 
distribution principle given by (19.1.2). 





gri; 4- Pr; 20 (19.1.3) 
where g^ are the elements of the contravariant metric tensor [Chung, 1996]: 
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These elements are more conveniently expressed computationally in terms of the ele- 
ments of the covariant metric tensor gi;: 
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with r being the cartesian coordinates and &; the curvilinear coordinates. The P/ = P, 
denotes the control function which controls the spacing and orientation of the grid lines 
in the field. 

The one-dimensional form of this system is 

9?x Ox 

—+P—=0 19.1.8 
Differentiation of (19.1.2) yields 
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It follows from (19.1.8) and (19.1.9) that 
_ д2х/дЕ% __ дУу/дЕ 
~ ax/dE W 
from which the control function P can be taken as 
1 ду/ 
Р= — 19.1.11 
W dé ( ) 
This may be extended to three-dimensional geometries as 
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where the latter version (19.1.12b) requires the weight functions to be specified in all 
three directions [Eiseman, 1987]. 


19.1.1.2 Weight Functions in One Dimension 


As seen in (19.1.12), the effect of the weight function W is to reduce the point spacing 
function x; if W is large. Therefore, the weight function should be set as some measure 
of the solution error or the solution variation. The simplest choice in one-dimensional 
problems is the solution gradient, that is, 


W = uy (19.1.13) 
Substituting (19.1.13) into (19.1.2) yields 

uyxg — constant 
Or 

ug — constant 


With the solution gradient used as a weight function, the point distribution can be 
adjusted in such a manner that the same change in the solution occurs over each grid, 
as illustrated in Figure 19.1.1a. This choice for the weight function has the disadvantage 
of making the spacing infinitely large when the solution is constant. 

In contrast, consider the solution gradient in the form 


W=,/14+u (19.1.14) 
An increment of arc length, ds, on the solution curve u(x) is given by 

ds? = dx? + du’ = (1+ uz) dx’ 
so that this form of the weight function may be written as 


W = Sẹ 
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(b) 
Figure 19.1.1 Relation between grid spacing and weight 
functions. (a) Constant solution gradient with w = uy. 
(b) Constant solution gradient with w = (1 + и2)2. 


which gives 
SxXg — constant 
Or 


Se = constant 
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(19.1.15a) 


(19.1.15b) 


Thus, with the weight function defined by (19.1.14), the grid point distribution is 
such that the same increment in arc length on the solution curve occurs over each grid 


interval (Figure 19.1.1b). 


Unlike the previous choice, this weight function gives uniform spacing when the 
solution is constant. The concentration of points in the high-gradient region, however, 


is not as great. 


In order to maintain desirable concentration of nodes at high gradient regions and 
peak solutions, the following weight function has been suggested [Eiseman, 1985]: 


W = (1 + a242)? (1 - 2k) 


(19.1.16) 


where o and p are user specified parameters and k is the curvature defined as 


Uxx 


к= 
(1+0)? 


(19.1.17) 
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(à) Low c and B values (b) High c amd [values 


Figure 19.1.2 Effect of inclusion of curvature as well as gradient [Eiseman, 1985]. 


Here, large values of o and f contribute to closer nodal spacing, respectively, near the 
high solution gradient regions and solution extrema regions. 
An alternative to (19.1.16) is to use 


W -1- alu + В ul (19.1.18) 


where a and B are non-negative parameters to be specified. An example based on 
(19.1.16) is shown in Figure 19.1.2a for low values of a and B and in Figure 19.1.2b for 
high values of a and р. 


19.1.1.3 Weight Function in Multidimensions 


The one-dimensional weight factors (19.1.13) based on the arc length on the solution 
curve can be generated to higher dimensions. Consider the position vector characterized 
by both the geometrical space r and solution space u such that 


R =r + ue = x į; + ue (19.1.19) 


The covariant metric tensor is then given by 


ƏR ƏR 
Су = 95 35 (ге + uge) - (re; + uge) 
or 
Gij = gij + Ug Ug (19.1.20a) 


where gi; is the metric tensor in the physical space. Since 


Ug = М-ГЕ, 
we obtain 

Gij = &ij + ( u- rg) ( u- rj) (19.1.20b) 
and 


IG; - Q1 uf^lgijl (19.1.21) 
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In one dimension this reduces to the expression for arc length on the solution curve, 
that is, 


Уб =\/1+и2 (19.1.22) 
In two dimensions, we have 
Мел = уза +! ul’)? (19.1.23) 


Thus, the extension of the one-dimensional weight function based on arc length on the 
solution curve to multidimensions is that based on area (2-D) or volume (3-D) on the 
solution curve, 


W=(1+| uf (19.1.24) 


The weight functions as defined above can then be applied to the expressions for 
the control function given in (19.1.12a,b). 

In multiple dimensions, adaptation should, in general, occur in all directions in a 
mutually dependent manner. If the solution varies only in one direction (say x) pre- 
dominantly, then the adaptation may be carried out in that direction alone, using the 
one-dimensional weight function, with x replaced by the arc length along this line. 

Examples of applications of the above schemes include Dwyer, Smook, and Kee 
[1982], Gnoffo [1980], and Nakamura [1982], among others. 


19.1.2 VARIATIONAL METHODS 


The classical theory of calculus of variations can be applied to problems requiring 
optimization or achieving the maximum degree of equal distribution of error [Brackbill 
and Saltzman, 1982]. With this in mind, we will examine the basic theory associated 
with equal distribution by means of variational methods. 


19.1.2.1 Variational Formulation 


The computational error can be reduced by distributing the grid points in such a way 
that the same positive weight function, W(x), is equally distributed over the field as 
shown in Section 19.1.1. The nonuniform point distribution can be considered to be a 
transformation, x(£), from a uniform grid in &-space, with the coordinate & serving to 
identify the grid points. 

Let us now invoke a spring analogy so that, if the weight function W(£) is a spring 
constant and x; is the extension of the spring at £, then the energy stored in the spring 
is of the form 


1 T 
I- 2 W(£)xid& (19.1.25) 


It follows from the theory of calculus of variations that the integrand in (19.1.25) con- 
stitutes the “variational functional,” F, 


F(&, x, Xy) — О (19.1.26) 


and the energy stored in the spring, I, is known as the “variational principle.” 
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There are two ways to obtain an optimum grid spacing: 


(1) Minimization of the variational principle given by (19.1.25). 
(2) Solving the differential equation(s) resulting from the so-called Euler-Lagrange 


equation, 
а = 0 (19.1.27) 
95 | 0(9х/0&) дх 
Substituting (19.1.26) into (19.1.27) yields 
aW ax 9?x 
— — —=0 19.1.28 
aE aE 262 m 


It is interesting to note that (19.1.28) is identical to (19.1.9), which originated from the 
general elliptic PDE representation (19.1.3). 

The above process confirms the standard variational approach in which, given the 
differential equation [in this case the Poisson equation (19.1.28)], the corresponding 
variational functional (19.1.26) when substituted into the corresponding Euler-Lagrange 
equation (19.1.27) recovers the original differential equation (19.1.28). 

This argument implies that, instead of using the PDE of the form (19.1.3), the 
variational approach suggests that, if there are means of obtaining many different 
forms of the variational functional, there will be a host of differential equations aris- 
ing from this process, other than those of the standard form such as (19.1.3). The 
differential equations obtained in this manner are characterized by a variety of weight 
functions and subsequently the control functions leading to desired forms of adaptive 
procedures. 


19.1.2.2 Smoothness Orthogonality and Concentration 


To achieve adaptation with a maximum degree of smoothness, orthogonality, and de- 
sired concentration, our focus is to construct desirable forms of variational functionals 
[Brackbill and Saltzmann, 1982]. Toward this end, the following forms of variational 
principles are suggested: 


(1) Smoothness 


L= | g'dx (19.1.29a) 
1 

I, = ——(sugjj — 8ijgij)d 6 (19.1.29b) 
J/8 JJ Jot] 

(4) Orthogonality 

= | gigligidx (19.1.30а) 


1, = | (8ij Sik — BiB jk) (Smj Smk — Етп к) (19.1.30b) 
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(1) Concentration 


ћу = || W? (x) /gdx (19.1.31a) 


ћу = | W?(x) g d£ (19.1.31b) 


The above formulation may be generalized using the directional control as follows 
[Brackbill, 1982]: 


ДЕ) = [rea (19.1.32) 


with 


дё, ёв 


19.1.33 
дх; дх; ( ) 


К(Е) = 58 (Og. (E) 5 


The Euler-Lagrange equation in general curvilinear coordinates takes the form 


; OF 
PU — (g^ F)i = 0 (19.1.34) 
| 8(9&,/0xj) Ji | 
where the stroke * | " denotes the covariant derivative. Performing the covariant dif- 


ferentiation on (19.1.34) leads to 


1 дё i дё дё 
JE OX; Um a ya) tg” Tap a 9 EO) 
i j 
where 


1 
Гар = 28 Пауав + Вува — Вава ] 


It can be shown that the second termin (19.1.35) vanishes. Taking a variational derivative 
of (19.1.35) gives 


1 9& 
61 = H дё ах = 0 19.1.36 
f [oes seva) | tn (19.1.36) 
Integrating (19.1.36) by parts, 


м= | gii 29 ё аг [е2 вао 
Г дх; х 


Or 





1 
òl = 10] 1 jjj 99 98. dx — [inns ar) =0 (19.1.37) 
x 2 p Ox 


OX; OX; 


This provides the variational principle to be given in the form 


1 j;0&y 0&y 
| a 19.1.38 
fz Ox) Ox; ( ) 
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with the Neumann boundary condition 


S = За а (19.1.39) 
OX; 


Thus, it follows that 
1 
T= = i* id 
[p E ad 


Go 


18Wó£0& _ 19У „ 








2 ‚ш — ——— — =) a сы 
i W d&; Ox, Ox,  W dE; 
js 1 ,9W 
24 ы gh pees — — ок 
ё 8 Yij бе ws дё} 
E rj = By 
and 
TE or 
2 (wat). nao 
0G \ дё; 
Finally, 
; 0 or 
J__| W— ]=0 19.1.40 
? sel и и 


An adaptive grid with directional control can be constructed and the mesh alignment 
control variational principle takes the form 


hc | Ах ву+(вх Бу+(сх Буја (19.141) 
where 
(Ах &Y-(Ax &)(Ax а), ек. 
Геї 
| Ul 
B 19.1.42 
W (Ui (19.1.42) 


where U is the variable under consideration and choose A, B, C to be mutually orthog- 
onal. This implies that 


or 
дё" 
Using the vector identity 


or 


BxC — 
| 0&3 


cxal =, AxB) 
0£; 


or 1 - =. 
NT) = ту VeVi" =y V!) 
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we obtain the variational functional in the form 
FE) = Vilas) te + gag! ов! BB (19143) 
(935; x Y — = (O 3x; — Ox; 


Substituting (19.1.43) into the Euler-Lagrange equation yields 


у | 9 дг _ | 
lea (жә) W[V(A-A) - (V -A)A] |. Ун =0 (19.1.44а) 
ij | a or LÍ 
[5 (е) - W[V(B-B) - (V- B|} -ve =0 (19.1.44b) 
д дг 
зе (w; x)- W[V(C.-C) – (У · od. Vg =0 (19.1.44с) 
with 


86 =A- Ag —(A- VEJ(A- V£j), etc. 


Here, if Vë || A, the g( A) = 0 and the variational functional F has no extremum 
with respect to &. Thus (19.1.44a) has no solution. 

The above difficulty may be resolved by introducing “regularization.” To this end, 
we divide each reference vector by its maximum magnitude and regulate the variational 
principle in the form 


I2( —X3) ЖШ (19.1.45) 


with 0 < A « 1, being the user specified constant. It is seen that an increase of à leads 
to an increase of the alignment of the reference vectors. 

The solution of (19.1.44) has been carried out for applications to the 
Kelvin-Helmholtz instability problem in a driven magnetic flowfield (Figure 19.1.3) 
[Brackbill, 1982]. The complexity of formulation of the governing equations is consid- 
ered a major difficulty if one chooses to use the variational functional of the form given 
in (19.1.43). 
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Figure 19.1.3 Magnetic flowfields based on direction control adaptive 
computational mesh [Brackbill, 1982]. 
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Figure 19.1.4 ONENA M6 wing multiblock [Kim and Thompson, 1990]. 


19.1.3 MULTIBLOCK ADAPTIVE STRUCTURED GRID GENERATION 


An adaptive structured grid mesh can be constructed in a multiblock environment, 
such as an aircraft wing shown in Figure 19.1.4 [Kim and Thompson, 1990]. Any block 
can be linked to any other block or to itself, with complete or lesser continuity across 
the block interfaces as specified by input. The adaptive control function with either an 
elliptic or a variational method is then formed at each point in the field by combining 
the interpolated components. For complex multiblock systems, the evaluation from the 
algebraic grid can be used. 

In Figure 19.1.4, the three-initial grid is generated by the elliptic system with the 
97 x 17 x 17 grid divided into three blocks in the spanwise direction. The final grid 
adapted to the pressure gradients at the 50% span location and over the upper wing 
surface is shown in Figure 19.1.5a. The leading edge and upper surface details are shown 
in Figures 19.1.5b and 19.1.5c, respectively. 


19.2 UNSTRUCTURED ADAPTIVE METHODS 


For nearly two decades, unstructured adaptive methods have been extensively devel- 
oped by Oden and his co-workers and Babuska and his co-workers. Some of their later 
works are summarized in Babuska et al. [1986] and Oden et al. [1986]. 

In the previous section, we presented structured adaptive methods in which an ini- 
tially structured grid remains structured even after the adaptive process. In unstructured 
adaptive methods, however, we may begin with either a structured or unstructured grid 
system, but the final grid system, upon adaptation, becomes subsequently unstructured 
or remains unstructured, respectively. 






2 N 
MESS 
/ а 

(a) 5096 span (b) Leading-edge detail (c) Upper surface 
Figure 19.1.5 Final adaptive grid for Figure 23.3.1. 
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There are many different ways in which unstructured adaptive methods can be 
developed: 


(1) mesh refinement methods (/;-methods) 

(2) mesh movement methods (r-methods) 

(3) mesh enrichment methods (p-methods) 

(4) combined mesh refinements and movements (Air -methods) 
(5) combined mesh refinements and enrichments (A;p-methods) 


These methods will be elaborated in the next section. 


19.2.1. MESH REFINEMENT METHODS (h-METHODS) 


The basic concept of mesh refinement methods is to refine the element in which a 
posteriori error indicator (measure of error based on solution gradients) is larger than 
the preset criterion. This procedure is ideally applied to the finite element methods. 


19.2.1.1 Error Indicators 


In general, the solution error is not available a priori. Even after the solution has been 
completed *a posteriori error" must be evaluated from the so-called error indicator as 
the exact solution is not available. The a posteriori error indicator may be predicted 
from the solution gradients of variables: density, velocity, pressure, or temperature. For 
inviscid flows with shock waves, we may consider density gradients to be a best measure 
of error, whereas velocity gradients may play a key role in the case of compressible 
viscous flows. Pressure or temperature gradients can also be considered an important 
factor in determining the error indicator. 

Let £1 and u be the exact solution and approximate solution, respectively. We then 
specify an error e in elliptic problems as 


lelg = là — ulg x e (19.2.1) 


where ||el| £ represents the energy norm and a denotes a specific tolerance. We may 
rewrite (19.2.1) in the form 


lelg < Csh (19.2.2) 
where C is a constant independent of mesh parameter h with s = 1, 2, ... , n such that 
(s—1)h<x<sh (19.2.3) 


The estimate given by (19.2.2) is known as a priori estimate based on some general 
information about the exact solution. A priori estimates indicate how fast the error 
changes as the h-refinements are changed. Estimates based on the approximate finite 
element solution are called a posteriori error estimates. To this end we write (19.2.1) in 
an alternate form. 


k 
ее = => (19.2.4) 


where k and p are constants and N represents the number of degrees of freedom. 
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If p is the degree of polynomials for interpolations and (19.2.4) is extended to the 
h-adaptivity, then we have 


k 
< 19.2.5 
lelle = SN (19.2.5) 
where k, B, and y are positive constants. Taking a logarithm in (19.2.5) yields 
log llellg x log k— BN” loge (19.2.6) 


This represents the rate of convergence to be exponential [Babuska and Suri, 1990; 
Oden, Wu, and Legat, 1995]. If there are singular points in the domain, then the rate of 
convergence is algebraic. 

To achieve the error estimate described above, the h-adaptivity proceeds with an 
error indicator, a dimensionless quantity, given in terms of ratios of gradients or rates of 
changes of gradients of appropriate variables. These variables may be density, velocity, 
pressure, or temperature. For example, density and velocity are usually chosen for the 
shock wave turbulent boundary layer flows. 

The nondimensional error indicator is defined as 


Ө = f(h, H”), m=0, 1, 2 (19.2.7) 
where h is the mesh parameter and H” is the Hilbert space (Section 8.3). For density 
and velocity as governing variables for determining the error indicator, we define, in 
terms of various semi-norms. 
for density: 








6 — пр] Лр]но, 9 =Alp|z2/lplm (19.2.8a) 
for velocity: 
9=Alvilm/|\Vilo, 98 =Alvile/lvilm (19.2.8b) 
with 
3 ap ap 5 
pus - [f „гај , elm =| эрер до) , 
о, о, 9% д% 
3p 92 2 
Ipae — | р бр ао (19.2.92) 
о, дх;дх; дх;дх; 








1 1 

2 д E 0 i 2 

[vla = [| ViVi ao] à Vile = | a ao] s 
Üz о; дх; OX; 


E. die j 
ies | ] TNR ш аа) (19.2.9Ь) 
Q 


o OXjðXj OXkKIXK 








Here the mesh parameter h is determined for one-, two-, and three-dimensional ele- 
ments as follows: 


h = length of 1-D element 
h = diameter of the circumcircle containing a 2-D element 


h = diameter of the circumsphere containing a 3-D element 


The order of the Hilbert space m may be increased to four if the fourth order biharmonic 
equations are to be solved. 
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It is often useful to rearrange the error indicator in terms of the energy norm E for 
any variable c, 


ive | 
o= | m 19.2.10 
per E | | 


where £ is the computational noise control parameter [Lóhner and Baum, 1990]. This 
criterion is particularly effective in shock wave discontinuities. 

The FDV parameters discussed in Sections 6.5 and 13.6 can be used as the error 
indicator. Since the FDV parameters are calculated by changes in Mach number, 
Reynolds number, Peclet number, and Damkóhler number, they represent more precise 
variations of the gradients of whichever variable(s) are dominant. Comparisons of the 
h refinements by various error indicators are shown in the following subsections. 


19.2.1.2 Two-Dimensional Quadrilateral Element 


In Figure 19.2.1a, a simple example for two-level adaptation (refinements) is shown. 
Note that irregular nodes or hanging nodes arise in the process of refinements. For con- 
venience, we shall permit only one irregular node along the side of unrefined element 
(nodes c and d, Figure 19.2.1b). For discretizations as shown in Figure 19.2.1c, how- 
ever, the unrefined element D and B are subdivided even if not required by the error 
indicator. 

In order that elements D and B remain linear in Figure 19.2.1b, we must eliminate 
nodes c and d as follows: 


1 1 
ис = (00+ ию). ш = 5(ив+и5) (19.2.11) 


For the transition element, T1 we have 


и) = Фјиј + Фри; + Фзиз + Фаиа 





ид фи 
= ei( 4 5 5) + Фри» + Фзиз + Фашц 


; 9 0 21 и 
=[Ф Ф 6; ej]|0 1 0 0||'? 
0-4 x d s 
000 1154 





(c) 
Figure 19.2.1 Simple example for mesh refinements. (a) Inital mesh. (b) One-level 
refinements. (c) Two-level refinements. 
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or 
И) oy HE) yO = ey, (19.2.12) 


with ФТ? =Ф мН) апа нар being the interpolations and auxiliary matrix for the 
irregular element, respectively, 


1 1 
НЕ 
Hey =|0 1 0 0|, 7? =[01/2 Ф; Фу 01/24 44), 
0.01 0 
0.00 1 
TD —[ug и; из ua]? 
Similarly, 
ul?) = Фун дио = ФУ (19.2.13) 
„(зу =>. ou HOD) = QUU (19.2.14) 
with 
1 0000 
1 1 
T2 2 2 о Т2 
HÇ? = 0010! uy = [uw us us ug]. 
1 1 
= де Or = 
2 2 
1 1 
3 $5 0 0 
нч =|0 1 0 o|, и = [ик ш из ша 
0 0 1 0 
0 0 0 1 


In this manner the irregular nodes c and d in the first level refinements 
(Figure 19.2.1b) are eliminated and replaced by the global nodes Q, R, and S. Note that 
fortwo or higher level refinements, no new types of auxiliary matrix arise. Thisis because 
only one hanging node (irregular node) is to be allowed for any refinement process. 

The procedure for h-refinement is as follows: 


Step 1 
A coarse finite element mesh is constructed, which contains only a small number of 


elements, sufficient to model basic geometrical features and flow characteristics. Obtain 
the preliminary flow solution on this initial mesh. 


Step 2 
Compute the error indicator for each element. 
Step 3 


If 0 2 a E, refine by subdividing the quadrilateral through midpoints. If 0 « ВЕ, 
unrefine by reversing the refining process. Typically set o — 0.2 and 8 — 0.5 with 
E being the user-specified tolerance. 


632 


ADAPTIVE METHODS 


Error indicator 


| Determine interpolation function 


Exclude constrained nodes 


Return to main 









Recover the constrained node 


































Figure 19.2.2 Flow diagram for mesh refinements. 


The overall flow diagram is shown in Figure 19.2.2. Some applications to two- 
dimensional problems with triangular elements and quadrilateral elements using the 
error indicator (19.2.10) are shown in Figure 19.2.3 and Figure 19.2.4, respectively [Yoon 
and Chung, 1991]. 

Instead of using the primitive variable error indicators, we may take advantage of the 
FDV parameters as discussed in Section 13.6. To this end, we examine a compression 
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Figure 19.2.3 Mesh refinements (-method), triangular elements. (a) Adapted 
mesh configuration (5004 elements, 2600 nodes, t=0.059sec). (b) Velocity 
field (Inlet vel.— 1506 m/sec). (c) Density contours (Max — 1.648, Min — 0.418, 
А = 0.123 kg/m?. (d) Temperature contours (Max — 1588, Min — 863, A — 73K. 
(e) Pressure contours (Max — 0.725, Min — 0.115, A — 0.061 MPa. (f) Mach number 
contours (Max — 2.603, Min — 1.152, ^ — 0.145. 
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(a) (n) 





(с) (di 


Figure 19.2.4 Mesh refinements (i-method), quadrilateral elements. (a) Adaptive mesh at t — 12 sec (2078 
elements, 2317 nodes). (b) Mach number contours at t 2 12 sec (max — 2.9, min — 1.4, A — 0.15). (c) Adaptive 
mesh at t = 16sec (1847 elements, 2078 nodes). (d) Mach number contours at t 2 16sec (max — 2.9, min — 1.3, 
A = 0.16). 


corner supersonic flow as shown in Figure 19.2.5a with initial grid of 4,600 elements 
(Figure 19.2.5b) [Heard and Chung, 2000]. Adaptative refinement is made for s; ог 5з 
greater than 0.45. Unrefinement is to be applied if the FDV parameters are less than 
0.2. The contours of the first order FDV parameters (s1, 53) are shown in Figure 19.2.6. 
As demonstrated elsewhere (Section 6.6), these FDV parameters resemble closely the 
flowfield itself. Two level adaptation refinements have been carried out as shown in 
Figure 19.2.7. For the purpose of comparison, the results of computations based on 
the standard primitive variable error indicators are displayed. It is shown that the FDV 
results provide lesser number of adapted elements for both adaptative refinement levels. 
In addition, the refined regions are narrower for the FDV calculations. This is influenced 
by the FDV parameters being sensitive to the current flowfield physics dictating the 
decision for either refinement or unrefinement. These trends result in lesser computer 
time for the FDV-based error indicator. An additional advantage for the FDV approach 
is that the FDV parameters are already available in the formulation. The Mach number 
contours using the FDV error indicators and the primitive variable error indicators as 
shown in Figure 19.2.8 are practically identical. 


Symmetry: vel], T= a HN 


Inlet: 
Mz340 
T, z3XPR 






Solid wall: u=vel, T=T. 


wall 





ini (bh 
Figure 19.2.5 Geometries for adaptive mesh calculations for a compression corner supersonic flow using the 


flow field-dependent variation (FDV) parameters as error indicators. (a) Geometry and boundary conditions 
of compression corner. (b) Initial grid (4600 elements). 
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Figure 19.2.6 Contour plots of FDV parameters, resembling the flowfield for the compression corner flow of 
Figure 19.2.5. (a) First order convection FDV parameter (s;). (b) First order diffusion FDV parameter (ss). 


19.2.1.3 Three-Dimensional Hexahedral Element 


The refinement of three-dimensional hexahedral elements results in each hexahedral 
being divided into eight hexahedral elements, as shown in Figure 19.2.9a. During this 
refinement process, irregular, or hanging, nodes arise, similar to those produced during 
the refinement of two-dimensional quadrilateral elements. As demonstrated in the two- 
dimensional refinement process, only one irregular node is permitted along the side of 
an unrefined element. During this refinement process, elements may contain three, five, 
or six irregular nodes. The elimination process for these irregular nodes is demonstrated 
below. 


Three Irregular Nodes 

Figure 19.2.9b shows the results of a simple one-level refinement of a hexahedral 
element. In the refinement process, three irregular or hanging nodes arise (nodes 1, 5, 
and 8). In order for the element I to remain linear, nodes 1, 5, and 8 must be eliminated 
as follows: 


T 1 1 
иј = jus Жил), из = 4044 ид + ив + ис), из = 5 (us + ив) 


Then, any flow property, u, is calculated from 
u = iu, + Фәиз + Фзиз + Фанд + Фи + Фи + Фзиз + Фвиз 
ССС 
4 





ид фи 
= e( = 2 А) + Фи» + Фаиз + Фаиа + Фо( 





ма и) 


+ Фбив + Фтит + Фа( 2 


Ид 
uz 
u3 
ид 
ис 
ив 
u7 
up 


= [Ф Ф Ф Ф, Ф; Ф d; d] 


O 02 ошынооомін 
о оо о оон о 
ооо оно о 
| ОФ Ф д5|— = О Он 
O ootlre ooo c 
c Qm O OGOGO o 
бё Fo о оов о 
ноо мнооо о 


"juourougo1 prid puooos (q) 'juoeureugo: prid js1rq (e) 
'€'7 6I e1n3rq Jo ^op 1eu1oo uorsso1duiroo aq) 10] 3uoureugoi Jo s[oA9[ puooes pue 15л ou; 10j seuseur oAndepy — //z'6L eni 


(saamaa рєт) (suse ggg) 
sepan aura apqur AAR uo pag qsaur aandepy (n) sanpgearprur nua apgrurea. әл ua pare qsaur aandrpy (n) 





(RHE? GE RIT ) I ay Uo Posey GES AREY 0) CS] gag) sioe ge eo pass gsssu ан ври i 





z ok | 50 Ü 





635 
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(c) 


Figure 19.2.9 Mesh refinement of hexahedral element with hanging nodes. (a) Hexahedral elements. (b) Three 
hanging nodes. (c) Five hanging nodes. (d) Six hanging nodes. 
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with Фр =Ф vHC, and HO, being the interpolation and auxiliarymatrix for the ir- 
regular node, respectively. 
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It can be shown that similar auxiliary matrices are derived for the refined elements 
in locations R-1 through R-3 on element I, as well as for refined elements on the six 
other faces of element I, for a total of twenty-four auxiliary matrices. 


Five Hanging Nodes 

The refined element shown in Figure 19.2.9c contains five irregular nodes (nodes 
1, 2, 3, 5, and 8). The auxiliary matrix for the irregular element can be derived similar 
to the procedure demonstrated above for three irregular nodes as shown below. 


looloooo 
2 2 
1 1 11 
= = ш = учуу 0 и 
44 4 4 
11 2 
оо -— -— 0 000 ис 
но) “ (Т) ид 
ум=|0 0 0 1 0 0 0 0 им = | из 
а о 72 ug 
4 4 4 4 b 
00000100 * 
D 
0000001 0 
ооо 21 ооо! 
2 2 


Additional auxiliary matrices are derived, in accordance with the refined elements’ 
location on the faces of the unrefined element. As in the case of three irregular nodes, 
the irregular elements can occupy four locations on each of six faces, for a total of 
twenty-four auxiliary matrices. 


Six Hanging Nodes 

Similarly, the refined element in Figure 19.2.9d contains six irregular, or hanging, 
nodes (nodes 1,2,3,5, 7, and 8). The auxiliary transition matrix for the irregular element 
shown in Figure 19.2.9 is 


looloooo 
2 2 
1 1 1 1 
ze £x. cl Sod uw a 0 
4 4 4 4 А 
1 1 ив 
0.0. 7 2 0. 9 9-0 Ше 
T 0001 000 0 T u 
нї) = usp — | за 
РЕНЕ 2 ир 
4 4 4 4 U6 
0000010 0 ир 
1 1 1 1 
oO 2-2 6.9 2 = ЧЕ 
4 4 4 4 
1 1 
оо о - 0 9 0 —- 
J 2 


There are also twenty-four possible auxiliary matrices for elements with six irregular 
nodes. However, in practice, it is not necessary to store all possible auxiliary matrices in 
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Figure 19.2.10 Illustration of refinement/unrefine- 
ment process. (a) Initial mesh. (b) Adapted refined 
mesh. 





computer memory. Note that the rows of the auxiliary matrix for an irregular element 
can be determined simply by noting the number of nodes required for interpolation at 
the irregular node, and the node numbers used for interpolation. The nonzero entries 
are placed in the columns corresponding to the node numbers used for interpolation. 
Those nonzero entries are either !/; or !/,, depending on whether the value is interpolated 
between two or four nodes. 


Mesh Unrefinement 

For time dependent problems, in which a discontinuity may be migrating over the 
grid during a given time interval, an unrefinement procedure is needed, as well as a 
refinement procedure. In a similar way as elements are refined if the error is greater 
than a specified number, elements are unrefined if the error is less than a specified 
number. One method of unrefinement is to require that only groups of elements that 
were refined before can be unrefined. 

To ensure that the unrefinement occurs in the same way as the refinement, an array 
is added to the data structure to reflect the refinement history of the mesh [Devloo, 
Oden, and Pattani, 1988]. Toward this end, we introduce an array, NELGRP, in which 
NELGRP(LIGR) is the 7th element of group IGR. If NELGRP(I,IGR) > 0, it refers 
to an element; if NELGRP(I,IGR) < 0, it refers to a group. 

Using this array, we build a data structure of groups that contain elements or groups. 
When an element is refined, it is transformed into a group which contains four (or eight, 
for 3-D hexahedral elements) new subelements. All references to the original element 
are changed to the new group. For example, consider the simple grid of four elements 
in Figure 19.2.10a. If element 4 is refined as shown in Figure 19.2.10b, the NELGRP 
array for group 4 becomes: 


NELGRP(1,4) = 4, NELGRP(2,4) =5, NELGRP(3,4) = 6, and 
NELGRP(4,4) = 7 
If element 5 were further refined, then NELGRP(2,4) would be changed to —5, referring 
to group 5, and the entries for NELGRP(,5) would be filled in with the new element 


numbers. Using this data structure, it becomes a simple matter of unrefining a group to 
recover the previous elements, when the error indicates unrefinement is needed. 


19.2.2 MESH MOVEMENT METHODS (r-METHODS) 


Instead of refining elements, grid points can be moved around (mesh redistribution) to 
provide clustering in certain regions by means of error indicators, known as the position 
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Figure 19.2.11 Equidistribution of element error indica- 
tors in a cluster of four elements. 





vector approach [Oden, 1988]. This is in contrast to the clustering obtained by means 
of control functions in structured grids. Mesh movements may be combined with mesh 
refinements, known as the combined mesh refinement and mesh movement methods 
(Ar-methods). 

If the number of grid points is fixed, then it is desirable to relocate the nodes so 
that errors are equi-distributed over the entire mesh, in other words, the error over 
each element is the same. This method is often called the “moving mesh method.” The 
procedure is as follows: 


(1) Generate an initial mesh and obtain a trial solution. 

(2) Compute the error indicator, 0. 

(3) Determine the area weighted quantity 6;/ A; for the element i (Figure 19.2.11). 

(4) Let ro be a position vector from the origin of a global coordinate system to 
the controlled element e; of group G. The controlled element of the error of 
group G is 


У г0/А 
rg = == (19.2.15) 
У`0/4 
i=1 


where n denotes the number of elements surrounding a global node. 

(5) Relocate the node at the centroid of group G to lie at the vertex rg. 

(6) Continue this process over each group G of n elements until the new location 
of each node remains within a prescribed tolerance. 


An example of the r-method is shown in Figures 19.2.12, with applications demon- 
strated in Figure 19.2.13. The same approach can be used for triangular elements, and 
any number of surrounding elements can be accommodated at a global node under 
consideration. 


19.2.3 COMBINED MESH REFINEMENT AND MESH MOVEMENT METHODS 
(hr-METHODS) 


Inthis approach, the mesh is simultaneously refined and moved around as dictated by the 
error indicator. This adaptive process is implemented most conveniently in conjunction 
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Figure 19.2.12 Example of r-methods. (a) Initial mesh. (b) Mesh 
after r-adaptivity. 


with AFM or DVM mesh generators. There are two types of approaches in hr-methods: 
(1) mesh stretching and (2) local remeshing, described below. 


Mesh Stretching 

In this method, the measure of the error of each element is expressed in one dimen- 
sion as 
dp 


dx? 


2 
e 








= const (19.2.16a) 


e 

With the second derivative of density evaluated at each node P or the current mesh, 
the new mesh may be generated with local spacing òp such that (Figure 19.2.14): 

dp 
dx? 


2 


p = const (19.2.16b) 


P 








For two dimensions with the local principal direction xı (major) and xz (minor), 
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= const (19.2.17) 




















P 


with 0p /dx} > 0°p/dxz and 81)p and 82)p denoting node spacings in the x; and x? 
directions, respectively. Here |d?p /0x7|max is the maximum value of |d*p /0x?|p over 
each node in the current mesh and min is a user-specified minimum value for 6 in the 
new mesh. Thus, the local stretching parameter Sp is defined as 


Па 
p/ [dx 


d?p 
dx; 


Sp= (19.2.18) 











P 





(hi 


Figure 19.2.13 Example of an r-method for NACA 0012 airfoil in supersonic wind tunnel. (a) Mesh 
redistributions (10 applications). (b) Density contours. 
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Figure 19.2.14 Example of mesh stretching scheme of /-method. 


If 8p computed from (19.2.17) is larger than the user-specified value max, then we 
зе! бр = Bmax. Similarly, the node spacing will be controlled such that õp = 9,4; (user- 
specified maximum allowable spacing). It is thus expected from (19.2.18) that high 
stretching occurs only in the vicinity of one-dimensional flow features with low 
curvature. 

In this manner, the mesh is regenerated in accordance with computed distribution 
of the mesh parameters and the solution of the problem recomputed on the new mesh. 
Obviously, the min chosen governs the number of elements in the new mesh. This 
process continues until an acceptable quality of solution is achieved. 

An example of a regular shock reflection at a wall with the sequence of remeshing 
is shown in Figure 19.2.15 [Peraire et al., 1987]. This method is prone to an excessive 
stretching, which is often an undesirable consequence. 


Local Remeshing 

To circumvent the excessive stretching, local remeshing may be employed. In this 
approach [Probert et al., 1991], a block element having large errors is removed and 
remeshed with fine mesh. Here the initial mesh is marked for deletion, new boundary 
points are generated, and triangulation is processed with the current front in conjunction 
with AFM. 

Some applications for a shock tube and indentation flowfields are shown in Fig- 
ure 19.2.16a and Figure 19.2.16b, respectively [Probert et al., 1991]. 
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Figure 19.2.15 Local remeshing process for regular shock reflection at a wall and corresponding 


flowfields [Peraire et al., 1987]. 
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ib) 
Figure 19.2.16 Local remeshing with AFM [Probert et al., 1991]. (a) Propagation of a 
planar shock. (b) Computation of the flow field produced by a strong shock passing 
over an indentation showing the mesh and corresponding density contours at four 
different times. 
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19.2.4 MESH ENRICHMENT METHODS (p-METHODS) 


This is the fundamental concept employed in finite element methods. Given a fixed 
mesh, improved solutions are expected to be achieved with an increase in the degree of 
the polynomials, or higher order approximations. 

In this section, we are concerned with hierarchical interpolation function or the 
so-called p-version finite element approximation functions. The use of hierarchical in- 
terpolations was the focus of discussion in the spectral element methods in Section 14.1. 
Our attention here, however, is to seek adaptivity as required by the error indicator, 
resulting in various degrees of polynomials for different elements. 

A need for increasing the degree of an approximation while keeping mesh sizes 
fixed is particularly important when boundary layers or singularities are encountered. 
One approach is to construct a hierarchical interpolation system in the form 


U — &,U, + 06, + 0 U,, + 9 (DO, (19.2.19) 


for 3-D domain, similarly as in (14.1.16) with each function representing the tensor 
products of chosen polynomials (Chebyshev, Legendre, Lagrange, etc.). The degree 
Pp will be raised as required when the user-specified error indicator tolerance is exceeded. 
The hierarchical interpolation system (19.2.19) was detailed in Section 14.1.2 for the 
spectral element methods. 

Recall that no side or interior nodes are installed physically (Figure 14.1.1), but 
higher order modes corresponding to the sides and interior are combined with the 
corner nodes. By means of static condensation, all side and interior mode variables are 
squeezed out of the final algebraic equations. This process allows the side and interior 
mode variables acting as the source terms, which are explicitly calculated. 

In order to treat adjacent elements in which degrees of approximations are different 
as a result of adaptivity, special procedures are developed between the constrained 
and unconstrained nodes in the approach of Oden and co-workers [1989]. In such a 
procedure, the so-called constrained matrices are derived so that compatibility between 
two elements with differing degrees of approximations can be ensured. It is obvious 
that this is not necessary in the method of spectral elements as shown in Section 14.1. 
This is because whatever the Legendre polynomial orders of approximations, the final 
form of the element matrix is transformed into a linear isoparametric interpolation 
in terms of only the corner nodes. In this process, no side, edge, surface, of interior 
nodes are required. The higher order spectral approximations are represented only 
through summation of nodes, not associated with any physically assigned non-corner 
nodes. 

Implementation of the p-method is seen to be identical to that of the spectral element 
methods, except that varying degrees of spectral orders can be employed for each 
element as dictated by error indicators. If any element fails to pass the predetermined 
(user-specified) tolerance requirement as judged from the calculated error indicator, the 
spectral order for this element must be raised. Then, along the boundaries (sides, edges, 
faces) of adjacent elements, there exist differences in degrees of freedom. In this case, 
we set the higher order element to dictate the degrees of freedom along the adjoining 
boundary. Other than the adaptive procedure, details of formulations for p-methods 
are identical to the SEM of Section 14.1. 
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19.2.5 COMBINED MESH REFINEMENT AND MESH ENRICHMENT METHODS 
(hp-METHODS) 


If shock waves are interacting with (turbulent) boundary layers, the p-method alone 
is not adequate. Shock wave discontinuities can best be resolved through mesh refine- 
ments, and it is thus necessary that mesh enrichments which are efficient for boundary 
layers be combined with mesh refinements. 

The simplest approach in this case is that the h-method is applied with only corner 
nodes of isoparametric elements until the shock waves are captured. Then we employ 
the p-version process with Legendre polynomials for boundary layer resolutions. This 
combined operation is to continue until all error indicator criteria are satisfied, with 
density and velocity gradients, respectively, being used for the h-version (shock waves) 
and p-version (boundary layers).The hp methods have been studied extensively by 
Babuska and his co-workers [1986-1998] and Oden and his co-workers [1986-1998]. 

In the process of adaptation, as dictated by the error indicator, a decision has to 
be made at any stage, whether h-refinements or p-enrichments are to be performed. 
One approach is to begin with low order polynomials and continue until -refinements 
reach a certain level (for example, shock discontinuities have been resolved), followed 
by p-enrichments which are designed for resolving turbulence microscales such as in wall 
boundary layers or free shear layers. Another option is to rely on an optimization process 
in which an automatic decision is made as to whether h-refinements or p-enrichments 
are more desirable at any given stage of adaptation. 

In the hp adaptivity, the error estimates and error indicators discussed in the 
h-version and p-version are combined. For a particular mesh and p-distribution, how- 
ever, it is not possible to predict the accuracy a priori. Thus, we must rely on a posteriori 
error estimates using the finite element solutions. 

To this end, we consider any function u € H'(k) and a sequence of interpolations 
w"? such that for any 0 < s < r, and polynomial of degree < P, 





i chy” 
lu- wP lsk < E lule Ре 1, 2,... (19.2.20) 
k 
with 
u= min(P +1, r) (19.2.21) 


This is the error estimate applicable for the Ap process [Babuska and Suri, 1990; Oden 
et al., 1995], with the error indicator given by 
ћу 


“Julk r=2<P+1 (19.2.22) 


9 = 
Pk 


In practice the error indicator can be determined using the element residual tech- 
nique. The fine mesh is obtained by raising the order of approximation by one for each 
node uniformly throughout the mesh. Then for each element k, the added shape function 
isinterpolated in the sense of hp interpolation using the old shape functions. By subtract- 
ing the interpolates from each of the added shape functions, we effectively construct 
a basis for the element space of bubble function (Legendre polynomials, Chebyshev 
polynomials, Lagrange polynomials, etc.). The constrained approximation is fully taken 
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into account. Next, the local problems are formulated and solved and the element error 
indicators are calculated using the gradients of variables as shown in (19.2.1) through 
(19.2.9). 

A typical adaptive hp-method based on the error estimate proceeds as follows: 


(1) Input initial data, global tolerance Ec, and local tolerance Ez < Eg. 

(2) Solve the problem on the current finite element mesh. 

(3) For each element k in the mesh, calculate the error indicator 05, if 0; — E;,then 
refine the element. 

(4) Calculate the global estimate 


во = [У 6 (19.2.23) 
k 


И де > Eg then decrease the local tolerance Ez = 9096 Ec, go to (2). 


In order to estimate the local quality of an error estimate, we introduce the local 
effectivity index yz: 


Ok 








Үк = 19.2.24 
llell x ( ) 
Introducing a discrete measure (weight) шк 
2 
We = Hi (19.2.25) 
llell 
we obtain 
y=) ywr (19.2.26) 
k 


Thus, the global effectivity index (squared) can be interpreted as the average of the 
local indices (square) weighted with respect to the discrete measure; more emphasis 
is placed upon elements with large errors and less on elements for which the error is 
small. 

We may utilize the notion of standard deviation ø as a quantity estimating the 
discrepancy of the local effectivity indices. 


e? 2 Y (32 — ү?) шк (192.27) 
k 


This can be normalized to 


=> (7, – 1) шк (19.2.28) 
k 
with 
0; 
Eigen. E es 19.2.29 
ҮЕ Telly —1 ( ) 


Equation (19.2.28) may be used as a criterion to compare the quality of various error 
estimates. 
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Our objective in the hp-method is to optimize the distribution of mesh size h and 
polynomial degree p over a finite element. For given h-refinements, the p-distributions 
may vary from element to element, as shown in Figure 14.1.2. Notice that boundaries 
between the higher and lower p’s are dictated by the higher degrees polynomial with 
irregular nodes and elements treated as discussed in Section 19.2.1. 

Toward this end, we examine the global error indicator ©, for element k which 
depends on hy and px, 


Ox ED Өк(Л, р) dQ (19.2.30) 
Q 


where 6;(h, p) is the local error density. Thus, the total error indicator is expressed as 


в=> % (19.2.31) 
k 
Similarly, the total number of degrees of freedom is 
М=у М= | ny(h, p)dQ (19.2.32) 
k Q 


where n,(h, р) denotes a degree of freedom density. Assume that the optimal mesh 
arises at n = ng. Thus, the optimality condition can be achieved by constructing the 
Lagrange multiplier constraint 


Mn — No) = 0 (19.2.33) 


so that the functional 


f = (Rh, p) — Mn — no) (19.2.34) 
achieves an optimality at 
of af 
ој = —-аћ + — бр = 0 19.2.35 
ар ар (19.2.35) 


Since 8/ and 6p are arbitrary, we must have 
of 90 дп 








=—-)A— =0 19.2.36 
дһ дА oh ( ) 
л у Кый (192.37) 
др op др 

These conditions lead to the optimal Ap distribution, 
90 
— =Alp (19.2.38) 
дп p-constant 
90 
= = №, (19.2.39) 
дп h=constant 


The derivatives in (19.2.38) and (19.2.39) may be approximated by ^0/An, with A0 
denoting the change in error due to a change in number of degrees of freedom An. The 
process to reduce the error as much as possible would make the change in error per 
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change in number of degrees of freedom as large as possible. Thus, the larger of the two 
quantities, 


A0 
№, = = | = constant (19.2.40) 
P An 
p 
or 
АӨ 
Мһ = —| - constant (19.2.41) 
An |, 





should be used as the result of optimization. 

Notice that to modify a trial mesh, one refines those elements with |A*0,| below 
À and unrefines those for which |A*+6;,| is above à. For optimality, we refine elements 
for which the anticipated decrease of the error per unit new degrees of freedom is the 
largest. 

For two-dimensional problems, refinements are not restricted in one element. This is 
because the approximation inside two neighboring elements is affected by the 
p-enrichment and h-refinement causing subdivision of neighboring elements. How- 
ever, it is possible to extrapolate the one dimensional strategy to perform refinements 
for which the anticipated decreases of the error per new degree of freedom are as large 
as possible. 

It may be argued that raising p gives a larger decrease in error than subdividing the 
element for some problems, but the mesh is achieved when geometrically well graded 
toward singularity with low p. The general procedure for the hp process is as follows: 


(1) Compute the anticipated degrees of errors for all elements in an initial mesh. 

(2) Evaluate 25|, and 49], for every element. 

(3) Identify (42%)max = А. 

(4) Identify those elements for which 4$ > aA where a is a predetermined number 
for refinement. 

(5) Perform refinements based on Steps (2) and (4) and solve the problem on the 
new mesh. 

(6) Calculate the global error © — 57, O,. If O < B where p is a predetermined 


error tolerance, then stop; otherwise go to (1). 


In the process of hp refinements, it is frequently required that adjacent elements 
have larger or smaller degrees of polynomial approximations than the element under 
consideration. This will result in irregular elements with irregular nodes. In this case, the 
adjoining boundaries are dictated by the higher order approximations of either element. 

Oden et al. [1995] reports numerical results for the incompressible flow Navier- 
Stokes solution using the three-step hp methods in which the following three steps are 
implemented: 


(1) Estimate the error indicator (19.2.2) on the initial mesh 
(2) Compute n; in (19.2.32) to construct a second mesh 
(3) Calculate the distribution of polynomial degrees p; to construct a third mesh. 


An application of the above procedure to a back-step channel problem [Oden et al., 
1995] is presented in Figure 19.2.17 and Table 19.2.1. The geometry features of the 
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Figure 19.2.17 Analysis of a backstep channel problem with hp adaptive 
method (Rc — 300) [Oden et al., 1995]. (a) Geometry for the backstep prob- 
lem. (b) Close-up view of the three adaptive meshes. (c) Equilibrated esti- 
mated error. 
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Table 19.2.1 CPU Time and Reattachment Length, Backstep Problem 
of Figure 19.2.17 


(a) CPU Time 





CPU for the Error Estimates 


CPU for the Solution 
(number of iterations) (equilibriated) (0.5) 





12246(21) 1283 866 

3333(4) 2073 1171 

9264(5) 3845 2787 

Total 24843 7201 4824 
10096 2896 1996 


(b) Comparison of Reattachment Lengths with Ghia et al. [1989]* 





Reattachment Lengths Reference Results* Present Results 


14 4.96 4.95 
1; 4.05 4.13 
Ia 7:55 7.32 





Sources: [Oden et al., 1995] 


problem are defined in Figure 19.2.17a. An initial mesh of 877 scalar degrees of free- 
dom and a quadratic interpolation are used. Close-up views of the three meshes and 
error index evolution and equilibrated estimated error are shown in Figures 19.2.17b,c. 
The elements are h-refined near the singularity and orders of p = 4 and p = 3 are as- 
signed near this point. However, the adaptive strategy also leads to refinements and 
enrichments in other areas. In order to illustrate the cost of the adaptive strategy, Table 
19.2.1a shows the CPU time used for each part of the calculation. The total number of 
iterations to reach the solution on each mesh (relative variation 107?) is also provided. 
Table 19.2.1b presents results in good agreement with the literature [Ghia et al., 1989]. 

Oden et al. [1998] further presented examples of ^p methods applied to diffusion 
problems using a discontinuous Galerkin formulation. Here, arbitrary spectral approxi- 
mations are constructed with different orders pin each element. The results of numerical 
experiments on /1 and p-convergence rates for representative two-dimensional prob- 
lems suggest that the method is robust and capable of delivering exponential rates of 
convergence. 


19.2.6 UNSTRUCTURED FINITE DIFFERENCE MESH REFINEMENTS 


The control function methods and variational methods presented in Section 19.1 are 
suitable for structured grids only. After the adaptive process, the entire mesh still re- 
mains structured. In the mesh refinement methods, it is desirable that such restriction 
be removed even for the FDM formulation. We examine this possibility for FDM. 
The simplest case of mesh refinement may be illustrated for finite difference formu- 
lations as demonstrated by Altas and Stephenson [1991]. Consider a square S given by 
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ijel i+1/2,j+1 i+1,j+1 


ij+1/2 Ee 
Figure 19.2.18 Comparison of errors between a square and 
subsquares. 


as ш | С 


(. 1). GF 1, jJ), GF 1, j +1), ара (7, j 4- 1) and its subsquares, as shown in Figure 
19.2.18. The computational error between the square and subsquares may be char- 
acterized as 


e= | | | u(x, y)ds -«| = | | | u(x, y)ds zd | (192.42) 


where 





1 
ез = — i) Oia = VUC, Yi) + ша, Ур) + (а, ура) + UCL, Vir) 


1 
e? — ig х) (т у) (иб, уу) + иб, ууа) + ича, ууа) + 2[и(х yj) 
+ u(Xi41, Уна)+ и (1, Уа) + U(x, Уна) T А, Уна)] 
e = |е – ед| 


1 
= Те бан = xi (yi – у) | 3[и (22, yi) + иб, уу) + ио. уу) 





uias Уа] – 2[и (ха а, Ур) + и (жал, ура) Hulki Yisa) 
+и(ж, ууы)] — 4и(х +з, Уна) (19.2.43) 


It can be shown using Taylor series expansions of the functions about the center point 
Qi. Ji) of S that 


1 
е = Те бан — xi) — y) 2(xiq1 = 3) s (х1, Уні) 


+ 2(уна — Yi) Uyy (X44 Ying) + RI (19.2.44) 


where R denote the remainder terms in Taylor expansions. 

Here u is known only at vertices (Figure 19.2.18). Thus we construct a linear inter- 
polation for side nodes and interior nodes. An adaptive mesh is created for all squares 
for which 


e> E 
where F is the user-defined tolerance. 


(1) Start by using the subregions with a uniform mesh. 
(2) Evaluate E using (19.2.44) on each subregion. 
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(3) Subdivide the regions with the quantity E larger than a given tolerance e into 
four equal subregions. 

(4) On the new mesh points, either obtain a new approximate solution to the prob- 
lem or use interpolated values of the previously obtained solution. 

(5) Continue steps 2 through 4 until the largest value of E is less than e. 

(6) Solve the problem on the final mesh. 


Some example problems using unstructured adaptive finite difference mesh refinements 
can be found in Altas and Stephenson [1991]. 


19.3 SUMMARY 


Adaptive mesh methods were developed in structured grids using control functions and 
variational functions for FDM formulations. Obviously, in geometrical configurations 
not suitable for structured grids, control functions or variational functions are difficult 
to apply. 

Unstructured adaptive methods have been extensively developed for FEM applica- 
tions. Mesh refinement methods (-methods) with error estimates and error indicators, 
mesh movement methods (r-methods), combined mesh refinement and mesh movement 
methods (Ar-methods), mesh enrichment methods (p-methods), and combined mesh 
refinement and mesh enrichment methods (ip methods) were introduced in this chapter. 

It is shown in Section 19.2.6 that adaptive unstructured mesh refinements can be 
performed by finite differences, although severely limited in utility and flexibility. Much 
greater efficiency can be provided with finite elements. For the last two decades, Oden 
and his co-workers and Babska and his co-workers have made significant contributions 
in FEM adaptive mesh methods. Developments of adaptive mesh methods in unstruc- 
tured grids constitute one of the great achievements in the FEM research. 
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CHAPTER TWENTY 





Computing Techniques 


In Part Two and Part Three, various numerical schemes in CFD including FDM, FEM, 
and FVM have been discussed. We have presented methods of grid generation and 
adaptive meshing in both structured and unstructured grids in Part Four. Equation 
solvers for both linear and nonlinear algebraic equations resulting from FDM, FEM, 
and FVM have also been discussed in appropriate chapters. We are now at the stage 
of embarking on extensive CFD calculations in large-scale industrial problems, which 
will be presented in Part Five. To this end, it is informative to examine computational 
aspects associated with supercomputer applications and multi-processors. Among them 
are the domain decomposition methods (DDM), multigrid methods (MGM), and par- 
allel processing. In DDM the domain of study is partitioned into substructures to make 
solvers perform more efficiently with reduction of storage requirements, whereas in 
MGM the solution convergence is accelerated with low-frequency errors being re- 
moved through coarse mesh configurations and with high-frequency errors removed 
through fine mesh configurations. These two methods lend themselves to parallel pro- 
cessing to speed up and reduce computer time. Development of parallel programs and 
both static and dynamic load balancing will be presented. The topics in this chapter 
are designed toward more robust computational strategies in dealing with geometri- 
cally complicated, large-scale CFD problems. Some selected example problems are also 
included. 


20.1 DOMAIN DECOMPOSITION METHODS 


In dealing with geometrically large, complicated systems, it is natural to seek an ap- 
proach to split the domain into small pieces, known as domain decomposition methods 
(DDM). This is one of many possible applications to parallel processing to be discussed 
in Section 20.3. The basic idea of DDM was originated from the concept of linear 
algebra in solving the partial differential equations iteratively in subdomains, known 
as the Schwarz method [Schwarz, 1869]; and subsequently implemented in applications 
[Lions, 1988; Glowinski and Wheeler, 1988, among others]. The main advantages of 
DDM include efficiency of solvers, savings in computational storage conducive to par- 
allel processing, and applications of different differential equations in different sub- 
domains (representing viscous flow in one subdomain and inviscid flow in another 
subdomain, for example). 


20.1 DOMAIN DECOMPOSITION METHODS 


There are two approaches in the Schwarz method: (1) Multiplicative procedure 
which resembles the block Gauss-Seidel iteration, and (2) Additive procedure analo- 
gous to a block Jacobi iteration. We elaborate these procedures in the following sections. 


20.1.1. MULTIPLICATIVE SCHWARZ PROCEDURE 


In a typical domain decomposition approach, we divide the domain Q into subdomains 
Q; such that 


n 
Q- [JQ; (20.1.1) 
i=1 


an example of which is shown in Figure 20.1.1 In this example, there are three in- 
terior domains, Q)(1 — 12), Q2(13 — 21), Q3(22 — 27), and three boundary interfaces, 
M12, 71,3, P'2,3(28 — 36). Here, for simplicity, boundary interface nodes are labeled last. 

Let us consider the Poisson equation and the resulting matrix equations from FDM, 
FEM, or FVM formulations for this geometry in the form, 


Kaa Kab Ua Fa 

27x27 27x9 27x1 = 27x1 (20 1 2) 
Koa Къ Up Њ 

9x27 9x9 9x1 9x1 


where the subscripts a, b denote the interior subdomains and interfaces, respectively, as 
related to the global stiffness matrix Kaa (27 x 27) with the subdomain stiffness matri- 
ces, K1(12 x 12), K2(9 x 9), K3(6 x 6) for Q1, 22, Q3, respectively, and the boundary 
interface stiffness matrix, Kp,(9 x 9) together with the interface-subdomain interac- 
tion stiffness matrices K,5(27 x 9) and Kyq(9 x 27) as shown in Figure 20.1.2. From the 
subdomain equations, we obtain 


Ua = K,) (Fa — KapUp) (20.1.3) 


aa 


15 





























18 
21 
31 35 36 
DI Оз 
9 10 32 22 23 24 
11 12 33 25 26 27 


Figure 20.1.1. Decomposed domain (subdomains): Interior nodes (1-27), subdo- 
main Q, (1-12), subdomain Q2 (13-21), subdomain Q3 (22-27), Interfaces T12, 
T13, T23 (28-36). 
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Figure 20.1.2 Global stiffness matrix, Kaq(27 x 27) for Figure 20.1.1 with the subdomain stiffness 
matrices K4(12 x 12), Ko(9 x 9), K3(6 x 6), for Q1, Q5», Q5, respectively, and the boundary 
interface stiffness matrix, Kp5(9 x 9) together with the interface-subdomain interaction stiffness 
matrices Kgp(27 x 9) and Kpa(9 x 27). 


Substituting (20.1.3) into the interface equations leads to 


560 = Fp — Koa Kg Fa (20.1.4) 
with 
Sob = Kob — Kba Kaa Kab (20.1.5) 


which is known as the Schur complement matrix. Note that determination of the un- 
knowns U,, Up requires the matrix inversion, E To avoid this inversion operation, we 
employ the block Gaussian elimination approach as follows: First we return to (20.1.3) 
and write in the form 


U, = F* — K*,U, (20.1.6) 
with 
F* = КЕ, (20.1.7) 


+ = Ka Ka (20.1.8) 


aa 


20.1 DOMAIN DECOMPOSITION METHODS 


Premultiplying F7 by Kaa, and Kž, by Kaa, we obtain, respectively, 
Кар“ = Кра Ку Ва = Е, (20.1.9) 
К.К = Кра K,l Kap — Kab (20.1.10) 


Now, any standard equation solver may be used to solve F7 and K7, from (20.1.9) and 
(20.1.10), respectively. We then compute 


b= Fp — Koa Fs (20.1.11) 
and the Schur complement matrix in the form 
Spp — Kop — Kira Ki, (20.1.12) 
Finally, we solve the interface unknowns Us using (20.1.11) and (20.1.12) from 
SUb = F} (20.1.13) 
and the interior subdomain unknowns using (20.1.9) and (20.1.10) from (20.1.3) 
U,— F;-— K;Ur (20.1.14) 


Itis well known that any system of equations may be altered in such a manner that 
conditioning of the equations (eigenvalues) can be improved in order to assure accuracy. 
To this end, let us examine the global equation of the form 

KU=F (20.1.15) 


пхппх1 пх1 


The preconditioned system of (20.1.15) may be written as 
MKU = MHF (20.1.16) 


where M is the preconditioning matrix and M^! is the preconditioning operator. This 
is called the multiplicative Schwarz procedure which is equivalent to a block Gauss- 
Seidel iteration. In order to derive this preconditioning operator, we seek the restriction 
operator R; and the prolongation operator (transpose of the restriction operator) with 
the subscript i denoting the number of subdomains such that 


Ki = R K RI (20.1.17) 
(nj xnj) (п: хп) (пхп) (пхп) 
Or 
K!-RIK;R (20.1.18) 


where the л; refers to the total number of nodes for each subdomain and its boundary 
interface. Note that the subscript i here is not a tensorial index. For example, for the 
geometry represented by Figure 20.1.1, we have n — 36 and n; for Q4, Q2, Q3 are 18, 16, 
12, respectively, leading to the global stiffness matrix K shown in Figure 20.1.2. Here, 
the restriction matrices R; consist of ones at associated nodes and zeros elsewhere 
(Figure 20.1.3), resulting in subdomain stiffness matrices as shown in Figure 20.1.4. 

Let us assume that at each iterative solution step there is an error given by the error 
vector d, 


d-2U*-U (20.1.19) 
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2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25 26 27 28 29 30 31 32 33 34 35 36 





R, (18x36) 


15 16 17 18 19 20 21 22 23 24 25 26 27 28 29 30 31 32 33 34 35 35 





К; (12х36) 


Figure 20.1.3 Restriction operators for subdomains given in Figure 20.1.1. 


where U* is the solution at the current step with U being the previous step. Then, we 
have 


F — KU — Kd — K(U* — U) (20.1.20) 
It follows from the above relations that 


d= K"\(F — KU) (20.1.21) 
U* =U + RI K;'R,(F — KU) (20.1.22) 


20.1 DOMAIN DECOMPOSITION METHODS 









































































































































































































































1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 
1 К,уК,; Казо 0 0 0 0 0 0 0 0 0 0 0 0 0 0 
2/Ko241K220 |K2,0 0 0 0 0 0 0 0 K25s |0 0 0 0 0 
3 Ks10 Kass Ks, Ks50 0 0 JO (0 0 0 0 0 0 0 0 0 
4/0 Ка; КазКад О Kas0 0 0 (0 0 0 0 Ka29 |0 0 0 0 
50 0 К30  KssKss Ks70 0 0 0 0 0 0 0 0 0 0 
60 0 0 Kaa KesKes 0 Кегјо 0 0 0 0 0 |Kea 010 0 
70 0 0 0 K;50 Ку Ка К7о |0 0 0 0 0 0 0 0 0 
80 0 0 0 0 Ка Ка7Кав 0 Кало |0 0 0 0 0 Kg,31 |0 0 
90 0 0 0 0 0 |Kg7\0 Кә |Кә,о |Кә,11 10 0 0 0 0 0 0 
100 0 0 0 0 0 0 Коз Ко, Клоо 0 K1i0,12|0 0 0 0 K1032/0 
110 0 о (0 0 о 0 0 Клоо k11,11|K11,12 [0 0 0 0 0 0 
120 0 о о 0 0 0 0 0 K12,0 |Ki2,1|K12,12 |0 0 0 0 0 K12,33 
130 |к:з20 0 0 0 | 0 0 0 0 0 K13,28|K13,29|0 0 0 0 
140 0 0 |kig40 (0 0 о 0 0 0 0 K14,28|K14,29|K14,30/0 0 0 
150 (0 0 |O (0 |kis6/0 0 0 0 0 0 0 K15,29 |K15,30|K15,31|0 0 
160 0 0 0 0 0 0 |kigs/0 0 0 0 0 k16,30|K16,31|K16,32 |0 
170 о о о о о о о 0 kı7,10 |0 0 0 0 0 k17,31|K17,32 |K17,33 
180 0 о о о о о 0 0 0 0 K15,12 |0 0 0 0 k18,32 |K18,33 
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 
1 Ku Ku40 Ка 16 |0 0 0 0 0 K1,2s |0 0 0 0 0 0 
2 |Ko13 |K2,14|K2,15|0 K2,17|0 0 0 0 0 0 0 0 0 0 0 
3/0 K3,14|K3,15|0 O0 Кзлв0 0 0 0 0 0 0 0 0 0 
4 Калз |0 0 Ка |Ка,1710 Кало |0 0 0 Ка |0 0 0 0 0 
50 К5,1410 — |Ks.16 |Ks,17/Ks,18/0 Ks,20 10 0 0 0 0 0 0 0 
6 0 0 Ke,15/0 Кб,17 Ке, 18|0 0 Ke,21 |0 0 0 0 0 0 0 
7\0 0 0 К=50 0 — |Kz,19 |Kz,20 |0 0 0 Kz,30 |0 Kz,34 |0 0 
80 0 0 0 Калт 0 Кало |Каг2о |Кага |0 0 0 0 0 Кз,зѕ |0 
9 0 0 0 0 0 Ko,18/0 Kg,20 |Kg,21 |0 0 0 0 0 0 Ko,36 
10/K10,13/0 0 0 0 0 0 0 0 Као,2в |Кло,29|0 0 0 0 0 
11/0 0 0 k11,16|0 0 0 0 0 K11,28 |K11,29 |K11,30|0 0 0 0 
12/0 0 0 0 0 0 k12,19|0 0 0 K1229 |K12,30|K12,31|0 0 0 
13/0 0 0 0 0 0 0 0 0 0 k13,30|K13,31|K13,34|0 0 
14/0 0 0 0 0 [O — |k414,19|0 0 0 0 0 k14,31|K14,34|K14,35|0 
15/0 0 0 0 0 0 0 k15,20/0 0 0 0 0 K15,34 |K15,35 | K15,36 
16/0 0 0 0 0 0 0 0 К: 62110 0 0 0 0 K16,35 | K16,36 
1 2 3 4 5 6 7 8 9 10 11 12 
1 [K122 [Ki23|0 Ко 0 0 Kis20 — [Kiss |O 0 
2 Ко 22 Кога Ка |0 _ КО |0 0 0 0 Koss 0 
3/0 K3,23 |K3,24 10 0 K3,27/0 0 0 0 0 K3,36 
4 Ka2 |0 0 Ka,25|Ka,26/0 |0 0 |К‹зз0 0 0 
5|0 Ks,23 |0 K5,25|Ks,26|Ks,27/0 о о 0 0 0 
6 10 0 Ke,24 |0 Ke,26|Ke,27|0 0 0 0 0 0 
7\0 0 0 0 0 0 )|К;з‹ |К?з;0  Kza 0 0 
8 Ka; |0 0 0 0 0 Kg.s1_|Ks,32|Ks.33|0 0 0 
9 0 0 0 Кә25,0  |0 Ko,32|Ko,33|0 0 0 
10/K10,22/0 0 0 0 0 |Kio31}0 |0 (Коз К1о,35 0 
11/0 k11,23|0 0 0 о о 0 0 __|К,за|К:1,35 |К!1,36 
12/0 0 K12,24]0 0 0 0 0 0 k12,35 |K12,36 












































Figure 20.1.4 Final forms of stiffness matrices. 


Define the error e* to be the difference between the right-hand side and the left-hand 


side of (20.1.22), 
e* = e — R! K7 ' R; K(U* — U) 


which may be rewritten for subiteration steps i and i — 1 as 


Ty -i 
ej = ej-1 — Rj K; В; Ке;_1 


(20.1.23) 


(20.1.24) 
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with i — 1,... 5,5 being the total number of subdomains. This gives 


e; — (I — Pi)ei.a (20.1.25) 
where P; is known as the projector, 

P; = RIKSRK (20.1.26) 
For the error at step s, we have 

es = (I — Р;)(1— Р;—_\)...(1— Р\)ео (20.1.27) 
or 

€s = Qseo (20.1.28) 
with 


Q, = (I — Р;)(1— Р;_\)...(1— Р) 


The multiplicative Schwarz procedure described above may be extended to over- 
lapping subdomains, which will be elaborated in Section 20.4.1 together with parallel 
processing. 


20.1.2 ADDITIVE SCHWARZ PROCEDURE 


In contrast to the multiplicative Schwarz procedure, which is similar to the block 
Gauss-Seidel iteration, the additive Schwarz procedure consists of updating all the new 
block components from the same residual, analogous to a block Jacobi iteration, and 
thus the components in each subdomain are not updated until a whole cycle of updates 
through all domains is completed. 

It follows from (20.1.22) and (20.1.26) that 


U* = ( - s n) U+ у ЋЕ (20.1.29) 
i=1 1=1 


with 
Т; = Р;К-! = КІ КГ! К, (20.1.30) 
Note that, upon convergence, U* — U, the solution (20.1.29) becomes 
M 5 
Уу рРш=)у ТЕ (20.1.31) 
i=l i=1 
Comparing (20.1.16) and (20.1.31), we find that 
5 
У. Р; = M-!K 
к (20.1.32) 


$ $ 
у= Ува и 
i=l i=l 
which identifies the preconditioning as given by (20.1.16), 
МКО = МЕ 


20.2 MULTIGRID METHODS 


It is seen that the preconditioned iterative solution (20.1.29) has multiple benefits. 
Here, only the restricted and prolongated subdomain matrices are involved, the solu- 
tion is more accurate due to preconditioning, convergence is faster, and computational 
storage requirements are less with domain decomposition. 

The domain decomposition may be carried out in unstructured grids. The basic alge- 
bra for the structured grids presented above can be applied equally well to the unstruc- 
tured grids. Furthermore, the domain decomposition lends itself to parallel processing 
which will be presented in Section 20.3. Examples of both overlapping and nonoverlap- 
ping subdomains together with parallel processing will be presented in Section 20.3.4. 


20.2 MULTIGRID METHODS 


20.2.1 GENERAL 


The basic idea of multigrid methods (MGM), as originally pioneered by Brandt [1972, 
1977, 1992], is to accelerate the convergence of iterative solvers. The low-frequency or 
large wavelength components of error on a fine mesh become high frequency or small 
wavelength components on a coarser mesh. Thus, it is preferable to use coarse grids 
to remove low-frequency errors, with accuracy ensured by means of fine grids. Two or 
more levels of solutions from fine to coarse grids (restriction process) and from coarse 
to fine grids (prolongation process) may be repeated until convergence is reached. In 
general, MGM is regarded as the most efficient technique to accelerate convergence 
among the iterative methods in solving the linear and nonlinear algebraic equations. 

In multigrid operations, asymptotic behavior of the error (or of the residual) is dom- 
inated by the eigenvalues of the amplification matrix close to one in absolute value. The 
error components situated in the low-frequency range of the spectrum of the space- 
discretization are the slowest to be damped in the iterative process. The higher frequen- 
cies are the first to be reduced and a large part of the high-frequency error components 
will be damped, thus acting as a smoother of the error. 

The simplest case of a multigrid procedure consists of nested structured grid in which 
a fine grid is coarsened by eliminating every other node in all directions so that all nodes 
in the coarse mesh appear in the fine mesh. In contrast, unstructured grids are in general 
unnested. We present the general procedure of nested structured multigrid methods in 
Section 20.2.2, followed by unnested unstructured multigrid methods in Section 20.2.3. 


20.2.2 MULTIGRID SOLUTION PROCEDURE ON STRUCTURED GRIDS 


For structured grid FDM computations, we may begin with the finest grid and coarsen 
the mesh by eliminating every other node, resulting in nested grids. An example for 
the three-level nested multigrid system is shown in Figure 20.2.1. In practice, several 
levels of multigrid discretization are desirable. The simplest descriptions of multigrid 
methods may be given as follows: 


Restriction Process 
Do n iterations (two or three relaxation sweeps) on the fine grid using any iterative 
solution method such as the Gauss-Seidel scheme. Interpolate the residual R onto the 
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Level 1 


Level 2 


Level 3 





Figure 20.2.1 Three-level multigrid discretization. 


coarse grid, with the residuals not updated during the iterations because we want the 
computed values to represent corrections to the fine-grid solution. This is known as 
the restriction process (restricted to the next coarsest grid), represented by the following 
steps: 


Step 1 (finest grid) ТАЛ = К 
Step 2 (level 2 coarse grid) LAU, —--HR 
Step 3 (level 3 coarse grid) LAU; — — 5 R = - B(LAU» + ГЕ) 


where L is the differential or difference operator and the subscript represents the pre- 
vious step with the superscript being the destination. For illustration, the restriction 
process of two-level one-dimensional Poisson problems is shown in Figure 20.2.2(a) 
with the restriction operator /7 given by 


р_1[ 21 
174 12 1 


Prolongation Process 

With the corrections now available on the coarsest grid, they are to be prolongated 
or interpolated onto the next finer grid by adding them to the previous corrections 
obtained at the restriction process, until the finest grid is reached. These steps are given 
as follows: 


Step 4 (level 3 fine grid) LAU; = -ÉR (updated from Step 3) 


Step 5 (level 2 fine grid) LAU? = —I} R (updated from Step 2) 
Step 6 (level 1 fine grid) LAU, = R (updated from Step 1) 
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h- р Ах p- mL 
4 4 
2k «2 2k 2k 42 
Coarse kl k E41 
Ax= 2h Ах = 21 
(а) 
Fine 
1 1 
Соагзе 2 2 


(b) 


Figure20.2.2 Restriction and prolongation. (a) Restriction (weighting). (b) Pro- 
longation (interpolation). 


where the subscript denotes the previous step with the superscript being the destination. 
Here, the prolongation operator for one-dimensional Poisson solver assumes the form, 


1 


1 
2 
h=5 1 


1 

2 

1 

The above procedure is known as the V-cycle [Figure 20.2.3(a)]. The V-cycle may be 
repeated as many times as required until the desired accuracy is obtained, resulting in 
the so-called W-cycles [Figure 20.2.3(b)]. 


To illustrate the MGM procedure using the FEM notations, let us assume that we 
have a sequence of grids m and m + 1 to solve the FEM equations of the form, 


Ky Us = Fr on coarse grid (20.2.1) 
Кој "ЕН = ЕР on fine grid (20.22) 


with o, B denoting the number of global nodes for either coarse grid or fine grid. A 
low-frequency component on a fine grid becomes a high-frequency component on a 


У УМ 


Figure 20.2.3 (a) V-cycle multigrid. (b) W-cycle multigrid. 
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coarse grid. Thus, the multigrid methods are intended for exploiting the high-frequency 
smoothing of the relaxation (iteration) procedure. 

The coarse grid equation (20.2.1) for U7' is prolongated onto the next finer grid 
(20.2.2). After a few steps of this iterative process, the high-frequency components of 
the residual E"*! are obtained 


gm = p m RI e pe (20.2.3) 


The residual can then be reduced and adequately resolved on the coarse grid: 


m 


‚түт ml mel 
Kg Ug =K By” = Fa (20.2.4) 
where U% is the correction on the coarse grid and Ке is the nonsquare matrix, 
known as the restriction operator. For nonlinear problems we may replace (20.2.3) by 


T; 


Ke (Ka бу ноја КРКА“ 0" (20.2.5) 
or 
Ki Us = Ра (20.2.6) 


The solution of either (20.2.4) for linear problems or (20.2.6) for nonlinear problems 
enables uy to be updated by adding to it the prolongation of Us onto the finer grid 
so that U5"*! as calculated from (20.1.2) is updated to Us H as 


— 41 


U pn + Коо" Е RID (20.2.7) 


where Kerim is the nonsquare matrix, known as the prolongation operator. The pro- 
cedure described above will be repeated until the converged solution of (20.2.2) is 
obtained. 

If FDM discretizations are employed, the restriction and prolongation operators 
can be replaced by appropriate finite difference formulas. To identify these operators, 
let us begin with the FDM formulations using the FEM notations. 


EX AU = F — Kg UK = Eg (20.2.8) 
with 
pm equa ADM (20.2.9) 


The residual E?" upon a few relaxation steps on the (m+ 1)th grid to smooth the high- 
frequency components is of the form 


Ey = E} — Kig AUg (20.2.10) 
where AU; is obtained through a few relaxation steps. 

The residual E"! on the mth grid is obtained from E” as 

E = P E” (20.2.11) 


which represents the transfer from the fine to the coarse grid with /"-! being the 
restriction operator similar to RD in (20.2.4). This operator shows how the mesh 
values on the coarse grid are derived from the surrounding fine mesh values. This is a 
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contrast to the nonsquare matrix Ky" ! relating the stiffness matrix of the coarse grid 
to the fine grid. 

These relaxation processes (20.2.10) and restriction processes (20.2.11) continue 
until the coarsest grid m = 1 is reached. The correction AU. is obtained from AU, 
by prolongation factor J+! as we move from a coarse grid to a fine grid, 


Aum! — 7™1aym (20.2.12) 


in which a few relaxation steps are to be made on a fine grid. 


20.2.3 MULTIGRID SOLUTION PROCEDURE ON UNSTRUCTURED GRIDS 


Although the multigrid methods can be applied to the structured grids for both FEM and 
FDM with nested grids in which all coarse grid nodes appear in the fine grid nodes, such 
nested structured grids may not be possible in general or impractical for complicated 
geometries. Multigrid methods for unstructured and unnested grids have been studied 
by many investigators in the past [Lóhner and Morgan, 1987; Mavriplis and Jameson, 
1990, among others]. To this end, it is convenient to use FEM or FVM in which any 
arbitrary geometries may easily be accommodated. 

Let us consider an unstructured grid system as shown in Figure 20.2.4 in which the 
fine mesh A, B, C, D contains the coarse grid node 1 and the coarse grid element 1,2,3,4 
contains a fine grid element H, I, J, K. Our task is to determine how the flow variables, 
residuals, and corrections are to be transformed between fine and coarse grids. This can 
be achieved as follows: 


(1) Flow variables A linear interpolation is used to transfer from the fine grid nodes 
A, B, C, D to the coarse grid node 1. 

(2) Residuals(Restriction process) The fine grid residual at H is linearly distributed 
to the coarse grid nodes 1, 2, 3, 4 enclosing H. It is convenient to use the finite 
element trial functions for this purpose. 

(3) Corrections (Prolongation process) The corrections from the coarse grid back 
to the fine grid E can be transferred using a simple linear interpolation of the 







Prolongation 
," Process 


Coarse grid nodal \ 
variables transferred 2 \ 

from fine grid A, B, Restriction 
GD Process 


Figure 20.2.4 Grid transfers from coarse to fine and vice versa in unstructured quadri- 
lateral multigrids. 
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coarse nodes 1, 2,3, 4. An efficient strategy such as tree search algorithm may be 
employed to locate the coarse grid cell enclosing a particular fine grid node. In 
this algorithm, it requires information about the neighbors of each node or cell 
and a series of tests are carried out to determine if the coarse grid cell encloses 
the fine grid node. 


As was indicated in Section 20.1 for domain decomposition, the parallel processing 
can be applied to multigrid methods also to obtain speedup in computer time. We shall 
discuss the subject of parallel processing in Section 20.3. 


20.3 PARALLEL PROCESSING 


20.3.1 GENERAL 


Computational procedures in CFD in general as well as the adaptive mesh (Chapter 19), 
domain decomposition (Section 20.1), and multigrid methods (Section 20.2) discussed 
earlier will benefit from parallel processing, in which significant computational efficiency 
can be achieved. There are different forms of parallelism: multiple functional units, 
pipelining, vector processing, multiple vector pipelines, multiprocessing, and distributed 
computing. 

In multiple functional units, we multiply the number of functional units such as 
adders and multipliers together. Here, the control units and the registers are shared by 
the functional units. 

The concept of pipelining resembles an automobile assembly line. Let us assume 
that n number of operations takes s stages to complete in time t. The speedup factor 
S in this case can be given by the ratio, S=nst/[(n + s — 1)t]. It is seen that for a large 
number of operations, the speedup factor is approximately equal to the number of 
stages. 

Vector computers are equipped with vector pipelines such as a pipeline floating 
point adder or multiplier. Also, vector pipe lines can be duplicated to take advantage 
of any fine grain parallelism available in loops. 

A multiprocessor system is a set of several computers with several processing ele- 
ments, each consisting of a CPU, a memory, an I/O subsystem, etc. These processing 
elements are connected to one another with some communication medium, either a bus 
or some multistage network. In a tightly coupled system, processors cooperate closely 
on the solution to a problem. A loosely coupled system consists of a number of inde- 
pendent and not necessarily identical processors that communicate with each other via 
a communication network. The multiprocessor computer architecture may be classified 
in terms of the sequence of instructions performed by the machine and the sequence of 
data manipulated by the instruction stream as follows: 


(1) The single instruction-single data stream (SISD) architecture allows instructions 
to be executed sequentially but they may be overlapped in their execution stages 
(pipelining). Instructions are fetched from the memory in serial fashion and 
executed in a single processor. 

(2) In single instruction-multiple data stream (SIMD) architecture multiple pro- 
cessing elements are all supervised by the same control unit. All processors 


20.3 PARALLEL PROCESSING 


receive the same instructions broadcast from the control unit, but operate on 
different data sets from distinct data streams. 

(3) With multiple instruction-multiple data stream (MIMD), each processor has 
its own control unit and the processors execute independently. The processors 
interact with each other either through shared memory or by using message 
passing to execute an application. 


Distributed computing is a more general form of multiprocessing, linked by some 
local area network such as the parallel virtual machine (PVM) and the message pass- 
ing interface (MPI). This system is cost effective for large applications with high vol- 
ume of computation performed before more data is to be exchanged. In distributed 
multiprocessors, each processor has a private or local memory but there is no global 
shared memory in the system. The processors are connected using an interconnection 
network, and they communicate with each other only by passing messages over the 
network. 

Multiprocessors rely on distributed memory in which processing nodes have access 
only to their local memory, and access to remote data is accomplished by request and 
reply messages. Numerous designs on how to interconnect the processing nodes and 
memory modules include Intel Paragon, N-Cube, and IBM's SP systems. As compared 
to shared memory systems, distributed (or message passing) systems can accommodate 
a larger number of computing nodes. 

Although parallel processing systems, particularly those based on the message pass- 
ing (or distributed memory) model, have led to several large-scale computing systems 
and specialized supercomputers, their use has been limited for very specialized appli- 
cations. This is because message passing is difficult when a sequential version of the 
program as well as the message passing version is to be maintained. Thus, the new trend 
is that the programmers approach the two versions completely independently and that 
programming on a shared memory multiprocessor system (SMP) is considered easier. 
In shared memory paradigm, all processors or threads of computation share the same 
logical address space and access directly any part of the data structure in a parallel 
computation. A single address space enhances the programmability of a parallel ma- 
chine by reducing the problems of data partitioning, migration, and local balancing. The 
shared memory also improves the ability of parallelizing compilers, standard operating 
systems, resource management, and incremental performance. 

In the following sections, we discuss the development of parallel algorithms, parallel 
solution of linear systems on SIMD and MIMD machines, and applications of para- 
llel processing in domain decomposition and multigrid methods, new trends in parallel 
processing, and some selected CFD problems. 


20.3.2 DEVELOPMENT OF PARALLEL ALGORITHMS 


SIMD and MIMD Structures 

In numerical methods such as CFD, the basis for development of parallel algorithms 
is the evaluation of arithmetic expressions. The evaluation can be represented by graphs 
or trees. To this end, let us consider the problem of mapping a given arithmetic expres- 
sion Æ into an equivalent expression Ë that can be performed parallel on SIMD or 
MIMD computers by means of commutative, distributive, or associative laws of linear 


667 


668 


COMPUTING TECHNIQUES 


Serial (G) Parallel (G) 
Step 3 
Step 2 
Step 1 
Step 0 ay ay аз а а а. а; ay 


Figure 20.3.1. SIMD structure. 


algebra. For example, two additions can be made parallel as follows: 

E = a4 + [a3 + (a2 +.41)] (20.3.1) 
This can be transformed by the associativity of addition into 

Ё = (a4 + a3) + (a2 + a1) (20.3.2) 

A typical SIMD structure is characterized by 

E = ai + a2 + a3 + 44 (20.3.3) 
By using the associative property of addition, we obtain 

E — (a4 -- a5) + (аз + a4) (20.3.4) 


as schematically shown in Figure 20.3.1 in which G and G denote the serial tree and 
parallel tree, respectively. 
In MIMD structure, if we wish to compute 


E = a + a x a3 + 44 (20.3.5) 


it should be noted that the serial tree Gis not a unique tree, and no tree height reduction 
can be obtained by applying the associative law. Instead, we apply the commutative 
property of addition with E being transformed into 


Ё = (a, + a4) + a243 (20.3.6) 


with the tree height reduced by one step as shown in Figure 20.3.2. 
The speedup of a parallel algorithm is given by 


Sp— Ti/ Ty (20.3.7) 
where T, is the execution time using p processors. The efficiency is defined by 
E= Sp/P (20.3.8) 


Thus, for the case shown in Figure 20.3.2, we obtain T? — 2, $— T1/ T; — 3/2, E; — 
S5/2 — 3/4. In parallel processing, we must determine how many tree height reductions 
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Serial (G) Parallel (G) 
Step 3 
Step 2 
Step 1 
Step 0 à, а, а, a а dc á a, 


Figure 20.3.2 MIMD structure. 


can be achieved for a given arithmetic expression and how many processors are needed 
for optimality. 


Matrix-by-Vector Products in Parallel Processing 

Matrix-by-vector multiplications are easy to implement on high-performance com- 
puters. Consider the matrix-by-vector product y = Ax. One of the most general schemes 
for storing matrices is the compressed sparse row (CSR) format. Here, the data struc- 
ture consists of three arrays: a real array A(1:nnz) to store the column positions of 
the elements row-wise, an integer array JA(1: nz) to store the column positions of the 
elements in the real array A, and finally, a pointer array JA(1:n +4 1), the ith entry of 
which points to the beginning of the ith row in the arrays A and JA. Here, we note that 
each component of the resulting vector y can be computed independently as the dot 
product of the ith row of the matrix with the vector x. The algorithm for CSR format-dot 
product form may be given as follows: 


Doi=1,n 

kl — ia(1) 

К = іа(і+ 1) – 1 

y(i) = dot product(a(k1 : k2), x(ja(k1 : k2))) 
EndDo 


лено бе 


Note that the outer loop can be performed in parallel on any parallel platform. On 
some shared memory machines, the synchronization of this outer loop is inexpensive 
and the performance of the above program can be effective. On distributed memory 
machines, the outer loop can be split in a number of steps to be executed on each proces- 
sor. Itis possible to assign a certain number of rows (often contiguous) to each processor 
and to also assign the component of each of the vectors similarly. When performing a 
matrix-by-vector product, interprocessor communication will be necessary to get the 
needed components of the vector x that do not reside in a given processor. 

The indirect addressing involved in the second vector in the dot product is called 
a gather operation. The vector x(ja(k1 : k2)) is first “gathered” from memory into a 
vector of contiguous elements. The dot product is then carried out as standard dot- 
product operation between two dense vectors, as illustrated in Figure 20.3.3. 
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Dot-Product 


y(i) 
* 
a(i,*) 
х(1:п) 
Figure 20.3.3 Row-oriented matrix-by-vector multiplication — Gather 
operation. 


Let us now assume that the matrix is stored by compressed sparse column (CSC) 
storage format. The matrix-by-vector product can be performed by the following algo- 
rithm: 


1. y(1:n)20.0 

2. Doi-l,n 

3. kl-ia(i) 

4. k2-ia(i -- 1) — 1 

5. y(ja(kl: Kk2)) — y(Ja(Kk1 : K2)) + x(j)*a(k1: k2) 
6. EndDo 


The above code initializes y to zero and then adds the vectors x(j) x a(1:n, j) for 
j =1,...,n to it. It can also be used to compute the product of the transpose of a 
matrix by a vector, when the matrix is stored (row-wise) in the CSR format. Normally 
the vector y(ja(kl:k2)) is gathered and the vector update operation is performed іп 
vector mode. Then the resulting vector is “scattered” back into the positions ja(*) by 
what is called a scatter operation, as illustrated in Figure 20.3.4. 

Notice that the inner loop involves writing back results of the right-hand side into 
memory positions that are determined by the indirect address function ja. To be correct, 
y(ja(1)) must be copied first, followed by y(ja(2)), etc. However, if it is known that the 
mapping ja(i) is one-to-one, then the order of the assignments no longer matters. Since 






Scatter 


a(1,*) 





y(*) 


у(1:п) 


Figure 20.3.4  Column-oriented matrix-by-vector multiplication — Scatter operation. 
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compilers are not capable of deciding whether this is the case, a compiler directive from 
the user is necessary for the scatter to be invoked. 


20.3.3 PARALLEL PROCESSING WITH DOMAIN DECOMPOSITION 
AND MULTIGRID METHODS 


Although it is difficult to characterize multiprocessors in a simple manner, we may as- 
sume that they are individual processors and memory modules that are interconnected 
in some way. This interconnection can occur in a number of ways, but in general, pro- 
cessor memory modules communicate with one another directly or through a common 
shared memory. The processing unit in the model can be a simple bit processor, a scalar 
processor, or a vector processor. The memory unit in the module can be a few registers 
or a cache memory. Because of nonlinearity in fluid mechanics, it is important that the 
interaction between the computer modules in a multiprocessing system be controlled 
by a single operating system. 

There are two forms of multiprocessors: the loosely coupled or distributed memory 
multiprocessors and the tightly coupled or shared memory multiprocessors. In a loosely 
coupled system, each computer module has a relatively large local memory where it 
accesses most of the instructions and data. Because there is no shared memory, pro- 
cesses executing on different computer modules communicate by exchanging messages 
through an interconnection network. In fact, the communication topology of this inter- 
connection network is the crucial factor of these systems. Thus, loosely coupled systems 
are usually efficient when the interaction between computational tasks is minimal. 

Tightly coupled multiprocessor systems communicate through a globally shared 
memory. Hence, the rate at which data can communicate from one computer module 
to the other is of the order of the bandwidth of the memory. Because of the complete 
connectivity between the computer modules and memory, the performance may tend 
to degrade due to memory contentions. 

Ideal numerical models for multiprocessors are those that can be broken down into 
algebraic tasks, each of which can be executed independently on a computer module 
without ever having to obtain or pass data between the modules during the course of 
the execution. This framework allows a mechanism for analyzing the movement of data 
within a multiprocessing system. The basic idea is to regard the computational tasks be- 
ing performed by the individual computer modules as numerical solutions of individual 
boundary value problems. In this way numerical data being obtained or transmitted be- 
tween computer modules are the initial and boundary data of the differential equations. 
The solution of the overall mathematical model is then provided by *piecing" together 
each of the subproblems. 

For the domain decomposition methods presented in Section 20.1, the domain Q(t) 
is expressed as a union of subdomains (such as in Figure 20.1.1) 


ка) 


Q( 2 [ Jot) (20.3.9) 
j=l 


Each processor then assumes the task of solving one or more of the partial differential 
equations over a prescribed time interval At. At the end of this time interval, a new 
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substructuring of the domain is performed: 


k(t-- At) 
ос+4А)= [] ОЉА) (20.3.10) 
j=l 


and the process is repeated. The numerical mathematical relationship between the 
computed subdomain solutions and the solution of the global problem is delicate and 
is a function of the partial differential equation being solved. However, it is precisely 
this relationship that determines the efficiency of the computation on a multiprocessing 
system. 


New Trends in Parallel Processing 

It appears that the use of small clusters of SMP systems, often interconnected to 
address the needs of complex problems requiring the use of large numbers of processing 
nodes, is gaining popularity [Kavi, 1999]. Even when working with networked resources, 
programmers are relying on messaging standards such as MPI and PVM or relying on 
systems software to automatically generate message passing code from user-defined 
shared memory programs. The reliance on software support to provide a shared memory 
programming model (i.e., distributed shared memory systems) can be viewed as a logical 
evolution in parallel processing. Distributed shared memory (DSM) systems aim to 
unify parallel processing systems that rely on message passing with the shared memory 
systems. The use of distributed memory systems as shared memory systems addresses 
the major limitation of SMPs, namely scalability. 

The growing interest in multithreading programming and the availability of systems 
supporting multithreading (Pthreads, NT-threads, Linux threads, Java) further empha- 
sizes the trend toward shared memory programming model [Nichol, Buttlar, and Farrell, 
1996]. The so-called OpenMP Fortran is designed for the development of portable paral- 
lel programs on shared memory parallel computer systems. One effect of the OpenMP 
standard will be to increase the shift of complex scientific and engineering software 
development from the supercomputer world to high-end desktop workstations. 

Distributed shared memory systems (DSM) attempt to unify the message passing 
and shared memory programming models. Since DSMs span both physically shared 
and physically distributed memory systems, DSMs are also concerned with the inter- 
connection networks that provide the data to the requesting processor in an efficient 
and timely fashion. Both the bandwidth (amount of data that can be supplied in a 
unit time) and latency (the time it takes to receive the first piece of requested data 
from the time the request is issued) are important to the design of DSM. It should be 
noted that because of the generally longer latencies encountered in large-scale DSMs, 
multithreading has received considerable attention in order to tolerate (or mask) mem- 
ory latencies. 

The management of large logical memory space involves moving data dynamically 
across the memory layers of a distributed system. This includes the mapping of the user 
data to the various memory modules. The data may be uniquely mapped to a physical 
address as done in cache coherent systems, or replicating the data to several physical 
addresses as done in reflective memory systems and, to some extent, in cache-only 
systems. Even in uniquely mapped systems, data may be replicated in lower levels of 
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memories (i.e., cache). Replication, in turn, requires means for maintaining consistency. 
Directories are often the key to tracking the multiple copies and play a key role in 
coherency of replicated data. Hardware or software can maintain the coherency. 

The granularity of the data that is shared and moved across memory hierarchies is 
another design consideration. The granularity can be based on objects without semantic 
meaning, based purely on a sequence of bytes (e.g., a memory word, a cache block, or a 
page) or it can be based on objects with semantic basis (e.g., variable, data structures or 
objects in the sense of object-oriented programming model). Hardware solutions often 
use finer grained objects (often without semantic meaning) while software implemen- 
tations rely on coarser grained objects. 

Synchronization and coordination among concurrent computations (i.e., processes 
or threads) in shared memory programming rely on the use of mutual exclusions, critical 
sections, and barriers. Implementation of the mechanisms needed for mutual exclusion 
(often based on the use of locks) and barriers explores the design space spanning hard- 
ware instructions, spin locks, tree barriers, etc. These solutions explore trade-offs be- 
tween the performance (in terms of latency, serialization, network traffic) and scalability. 

In addition to the issues mentioned above, resource management — particularly in 
terms of minimizing data migration, thread migration, and messages exchanged — are all 
significant in achieving cost-performance ratios in making DSM systems as contenders. 

In summary, threads are used in multitasking to better utilize processor capabilities, 
resulting in better throughput and response time. For example, we can assign a separate 
task/thread to process user command inputs, while other tasks/threads can do the actual 
processing. This eliminates the need for “freezing” keyboard while processing a previous 
request. Thus, threads represent “concurrency.” The complex flow without threads and 
simple flow with threads are illustrated in Figure 20.3.5a and Figure 20.3.5b, respectively. 
It is seen that a complex program can be viewed as concurrent activities and the flow 
of control becomes cleaner (Figure 20.3.5b). Without threads, we can still simulate 
the concurrent activities by interleaving the execution. Such structures cannot utilize 
multiple CPUs or kernel threads. With threads, we can use multiple processors or kernel 
threads. If multiple processors are available, we can increase the performance by using 


Task 1 Task 2 Task 1 Task 2 


Fes 


(a) (b) 


Figure 20.3.5 Threads and concurrency. (a) Complex 
flow without threads or concurrency. (b) Simple flow 
with threads or concurrency. 


673 


674 


COMPUTING TECHNIQUES 


multiple concurrent activities. Multitasking or other concurrent programming methods 
utilize the multiple processing units. Multithreaded programs can be executed either 
on a single processor system or on an SMP with minimum changes. This is in contrast 
to traditional (old) parallel programming which requires careful and tedious changes 
to the program structure to utilize the multiple-processing unit. As each workstation 
is becoming more powerful and cheaper, the trend has been to use a network of such 
systems instead of supercomputers or massively parallel systems. 


20.3.4 LOAD BALANCING 


An important consideration in CFD is the problem of distributing the mesh across the 
memory of the machine at runtime so that the calculated load is evenly balanced and 
the amount of interprocessor communication is minimized. Load balancing is difficult 
in large distributed systems. Algorithms must minimize both load balance and commu- 
nication overhead of the application. These algorithms should balance the load with as 
little overhead as possible, and they should be scalable. 

We consider a parallel system as with P processors as a graph H — (U, F) with nodes 
О = (0,..., P— 1) and edges F € U x U. Similarly, a parallel application is modeled 
as graph G — (V, E,p,o) with nodes V — (0,..., N — 1], edges E € V x V, node 
weights p : V > R, and edge weights o : E — R. 

We may view the load balancing as a graph embedding problem. Our task is to find a 
mapping M : G — H ofthe application graph to the processor graph minimizing a cost 
function. The processor graph H is usually static (constant during the runtime), whereas 
the parallel application graph G may be static or dynamic, that is, the computational 
load of the application may or may not change during runtime. 


The Static Load Balancing 

In the static load balancing, neither the structure nor the weights of the application 
graph G change during runtime. It is assumed that G is completely known prior to 
the start of the application such as in nonadaptive methods for numerical simulation. 
The static load balancing problem calculates a good mapping of the application graph 
G — (V, E) onto the processor graph H = (О, Е). 

Cost functions determining the quality of a mapping are its load, dilation, and con- 
gestion. The load of a mapping M is the maximum number of nodes from G assigned 
to any single node of H. The dilation is the maximum distance of any route of a single 
edge from G in H. The congestion is the maximum number of edges from G that must 
be routed via any single edge in H. The load determines the balancing quality of the 
mapping. It should be kept as low as possible to avoid idle times of the processor. The 
dilation of and edge of G determine the slowdown of a communication on this edge due 
to routing latency in H. The goal is to find a mapping function M which minimizes all 
three measures - load, dilation, and congestion [Leighton, 1992]. 

A graph is split into as many as there are numbers of processors such that as few 
as possible edges are external. This can be done by recursively bisecting the graph 
into two pieces. There are efficient solution heuristics which approximate the best 
value in terms of numbers of external edges. Some of the examples are (1) global 
methods partitioning the nodes into two subsets of equal size [Jones and Plassmann, 
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1994; Kaddoura, Ou, and Ranka, 1995]; (2) local methods where local heuristics deter- 
mine equally sized sets of nodes which can be exchanged between parts such that the 
size of the cut decreases [Kerninghan and Lin, 1970; Fiduccia and Mattheyses, 1982; 
Hendrickson and Leland, 1993]; (3) multilevel hybrid methods in which a large graph 
is shrunk to a smaller one with similar characteristics, efficiently partitioned, and ex- 
trapolated to the original graph [Karypis and Kumar, 1995; Hendrickson and Leland, 
1993]. 


Dynamic Load Balancing 

The application graph G — (V, E, p, 0) of problems in this class is dynamic; that 
is, nodes and edges are generated or deleted during runtime. Here, operations are 
carried out in phases. Changes to G do not occur at arbitrary, nonpredictable times but 
in synchronized manner. The mesh is usually refined based on error estimates of the 
current solution [Bornemann, Erdmann, and Kornhuber, 1993]. In general, we split the 
task of load balancing into two steps. First, we calculate how much load is to be shifted 
between processors, and second we determine which load is to be moved [Diekmann, 
Meyer, and Monien, 1997; Lüling and Monien, 1993]. 

Lin and Keller [1987] proposed a gradient model in which they assign a status of 
high, medium, or low to processors depending on their load. The algorithm then pushes 
the load from high to low. Lüling and Monien [1992] make processors balance their 
load with a fixed set of neighbors if the load difference between them increases above 
a certain threshold. Rudolph, Slivkin-Allouf, and Upfal [1991] showed that if processor 
j initiates a balancing action with a randomly chosen other processor with probability 
(c /load j), then the expected load of j is at most c times the average load plus a constant. 

The first step of the load balancing is to calculate how much load has to be transferred 
across each edge of H in order to achieve a globally balanced system. There are many 
approaches to this task: (1) Token distribution. This is the synchronized setting of the 
re-embedding problem in which a number of independent tokens on a network of 
processors are evenly distributed [Meyer et al., 1996]. (2) Random matchings. Ghosh 
et al. [1995] show that the load deviation halves in a minimal number of steps if a 
random matching of H’s edges is chosen and some load is sent via these edges when the 
corresponding processors are not balanced. However, this approach is impractical in 
general situations. (3) Diffusion. A simple diffusive distributed load balancing strategy 
in which each processor balances its load with all its neighbors in each round was 
suggested by Cybenko [1989] and Boillat [1990]. These rounds are iterated until the 
load is completely balanced. 

In addition to determining how much load is to be transferred, it is also important 
to choose load items which can be migrated in order to fulfill the flow requirements. 
For example, global iterative methods for solving linear systems such as multigrid or 
conjugate gradient computations can be parallelized by choosing load items so that 
the communication demands are minimized. Here, we must take into account the total 
length of subdomain boundaries, communication characteristics of the parallel system, 
etc. An example of recursive graph bisection for airfoils as demonstrated by Diekmann 
et al. [1997] is shown in Figure 20.3.6a. An aspect ratio optimization may be applied as 
shown in Figure 20.3.6b. 
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(a) Spectral bisection (b) Aspect ratio optimization 


Figure 20.3.6 Dynamic load balancing of airfoil grid generation [Diekmann et al., 
1997]. 


20.4 EXAMPLE PROBLEMS 


In this section, two examples of parallel processing with domain decomposition are 
presented. Solutions of Poisson equation and Navier-Stokes system of equations will be 
discussed. 


20.4.1 SOLUTION OF POISSON EQUATION WITH DOMAIN DECOMPOSITION 
PARALLEL PROCESSING 


Domain decompositions methods are used effectively in parallel processing. Sub- 
domains may be nonoverlapping, or overlapping. First, let us consider a nonoverlapping 
case (Figure 20.4.1a) and construct the matrix equations of the form, 
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Figure 20.4.1 Domain decomposition. (a) Nonoverlapping subdomains. 
(b) Overlapping subdomains. 
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which is similar to (20.1.2). Here, the first two rows indicate subdomains Qı and Q2, 
with the third row representing the boundary interface T12. The subdomain variables 
u and uz are calculated as 


ш = Кр (ў: = Казиз) 
и = Ку (Р – Кзиз) 
where the boundary interface variables u3 are determined from 


(Ka; — Ka Kj Ki — Ka Ky, Кәз)из = ўз – Кз Кү ў – Кә К 2 (20.4.3) 


(20.4.2) 


The above unknowns can be solved using two MIMD parallel processors. Here, we may 
utilize the preconditioning operator as described in Section 20.1.1. 

The two subdomains used in the above example may be overlapped as shown in 
Figure 20.4.1b. In this case, the matrix equations take the form 


Ky Ky 0 0 0 uy fi 
Ку Кә Кз 0 0 и2 fa 
Lu = 0 Kaz K33 K34 0 из | = Ўз = f (20.4.4) 
0 0 Кз Ка Kas | | 4 fa 
0 0 O Ks Kss] Lus fs 


which is partitioned into two systems, 94; and Qz such that 


Ky Кр 0 Vit 81 
Ivi = Ко Ко Коз V12 = 812 = Fi (20.4.5) 
0 Ko Kz] Lv 813 
Кэз Кэ 0 из f3 
Inv, =| Kaz Kay Kas || ug | =| fa | =F (20.4.6) 
0 Ка К5||и5 fs 
with 
fi 0 0 0 из 
Fi = f2 – |0 0 0 ид | = F = Съ» (20.4.7) 
fs 0 K34 0 us 
fa 0 К» О||и, 
F, = fa — |0 0 0 и, | = Fy = Givi (20.4.8) 
fs 0 O Of lus 
The above process results in the system of equations in the form 
Li С» V1 = Fi 
| E 5 | = | | (204.9) 
This can be solved using the block Jacobi scheme: 
k+1 k 
I4 0 V1 = Fi _ 0 С» V1 (20.4.10) 
0 15||у> F; G 0 V2 


This system suggests that we can utilize two processors ona MIMD machine, forming 
a global and inner parallelism of the algorithm. 


677 


678 


COMPUTING TECHNIQUES 


20.4.2 SOLUTION OF NAVIER-STOKES SYSTEM OF EQUATIONS 
WITH MULTITHREADING 


Multithreaded programming is utilized to take advantage of multiple computational 
elements on the host computer [Schunk et al., 1999]. Typically, a multithreaded pro- 
cess will spawn multiple threads which are allocated by the operating system to the 
available computational elements (or processors) within the system. If more than one 
processor is available, the threads may execute in parallel, resulting in a significant re- 
duction in execution time. If more threads are spawned than available processors, the 
threads appear to execute concurrently as the operating system decides which threads 
execute while the others wait. One unique advantage of multithreaded programming 
on shared memory multiprocessor systems is the ability to share global memory. This 
alleviates the need for data exchange or message passing between threads as all global 
memory allocated by the parent process is available to each thread. However, precau- 
tions must be taken to prevent deadlock or race conditions resulting from multiple 
threads trying to simultaneously write to the same data. 

Threads are implemented by linking an application to a shared library and making 
calls to the routines within that library. Two popular implementations are widely used: 
the Pthreads library [Nichol et al., 1996] (and its derivatives) that are available on most 
Unix operating systems and the NTthreads library that is available under Windows NT. 
There are differences between the two implementations, but applications can be ported 
from one to the other with moderate ease and many of the basic functions are similar 
albeit with different names and syntax. 

Domain decomposition methods (Section 20.3.1) can be used in conjunction with 
multithreaded programming to create an efficient parallel application. The subdomains 
resulting from the decomposition provide a convenient division of labor for the pro- 
cessing elements within the host computer. The additive Schwarz domain decompo- 
sition method discussed in Section 20.1.2 is utilized. The method is illustrated below 
(Figure 20.4.2.1) for a two-dimensional square mesh that is decomposed into four sub- 
domains. The nodes belonging to each of the four subdomains are denoted with ge- 
ometric symbols while boundary nodes are identified with bold crosses. The desire is 
to solve for each node implicitly within a single subdomain. For nodes on the edge of 
each subdomain, this is accomplished by treating the adjacent node in the neighboring 
subdomain as a boundary. The overlapping of neighboring nodes between subdomains 
is illustrated in Figure 20.4.2.2. Higher degrees of overlapping, which may improve 
convergence at the expense of computation time, are also used. 

In a parallel application, load balancing between processors is critical to achieving 
optimum performance. Ideally, if a domain could be decomposed into regions requiring 
an identical amount of computation, it would be a simple matter to divide the problem 
between processing elements as shown in Figure 20.4.2.3 for four threads executing on 
an equal number of processors. 

Unfortunately, in a “real world” application the domain may not be decomposed 
such that the computation for each processor is balanced, resulting in lost efficiency. If 
the execution time required for each subdomain is not identical, the CPUs will become 
idle for portions of time as shown in Figure 20.4.2.4. 

One approach to load balancing, as implemented in this application, is to decompose 
the domain into more subdomains than available processors and use threads to perform 
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Figure 20.4.2.1 Multiple subdomains. 
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Figure 20.4.2.2 Domain decomposition. (a) Nodes 
shaded in white are solved implicitly within each 
subdomain. (b) Nodes from neighboring subdo- 
mains (shaded) are treated as boundary nodes and 
allowed to lag one time step. 
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Figure 20.4.2.3 Ideal load balancing. 
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Time step #1 Time step #2 Time step N 
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CPU #2 


CPU #3 


CPU #4 





A End of Time step 
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Figure 20.4.24 “Real world" load balancing. 


the computations within each block. The finer granularity permits a more even distri- 
bution of work among the available processing elements, as shown in Figure 20.4.2.5. 

In this approach, the number of threads spawned is equal to the number of avail- 
able processors, with each thread marching through the available subdomains (which 
preferably number at least two times the number of processors), solving one at a time 
in an “assembly-line” fashion. A stack is employed where each thread pops the next 
subdomain to be solved off of the top of the stack. Mutual exclusion locks are employed 
to protect the stack pointer in the event two or more threads access the stack simulta- 
neously. Each thread remains busy until the number of subdomains is exhausted. If the 
number of subdomains is large enough, the degree of parallelism will be high, although 
decomposing a problem into too many subdomains may adversely affect convergence. 
This approach is illustrated in Figures 20.4.2.6 and 20.4 2.7. 

We revisit the triple shock wave boundary layer interaction problem presented 
in Section 6.7.5. In this example, the flowfied-dependent variation (FDV) method 
(Section 6.5) FDM is used. The FDV solver is based upon the Generalized Minimum 
Residual (GMRES). The application is coded to be multithreaded to take advantage of 
parallelism in the host computer. The number of threads is specified at run time and is 
based on the expected number of available CPUs. The results for three different archi- 
tectures are provided in Table 20.4.1. Typical utilizations (defined as CPU time/elapsed 
time) range from 18096 to 38096 for two to eight threads. It should be noted that both the 
number of threads and number of processors impose theoretical limits on the maximum 
performance gain. Obviously, the normalized performance increase cannot exceed the 
number of threads and, aside from tertiary performance issues (such as on processor 
cache), nor can the normalized performance increase exceed the number of processors. 
For the coarse mesh model, actual speed increases range from 1.77 to 3.44 for 2 to 4 
processors. The results are encouraging when considering the CPU contention between 
multiple users on the host machines. For the coarse mesh model on a dual processor 
Pentium II workstation (with no other users) a CPU utilization of 19696 is observed 
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Figure 20.4.2.5 Domain decomposition improves parallelism. 


with a real-time speedup of 1.92. The four-processor machine did exhibit a significant 
amount of overhead when moving beyond a single thread. Utilizing four threads for 
the fine mesh model resulted in CPU utilizations of 357% and 370% for a domain de- 
composed into 27 and 64 regions, respectively. The fine mesh model was not run with 
a single processor or thread so that no relative speedup data are available. The CPU 
utilization is encouraging considering the high CPU contention on the twelve-processor 
machine. 

Density contours for the inviscid shock interaction (x-z plane, as viewed from above 
the wind tunnel model) are shown in Figure 20.4.2.8. The 15° fins produce inviscid shocks 
that are predicted to intersect and reflect approximately 92 mm from the ramp entrance. 
The reflected shock does not intersect with the exit corner of the ramp as expected. Two 


4 
Е -@ 


(а) (b) 


Figure 20.4.2.6 Decompose the domain and push onto 
stack. (a) Decompose the domain. (b) Push each subdo- 
main onto a software stack. 
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Table 20.4.1 Computational Performance Summary 


CPU Elapsed 
Time Time CPU Number of 
Threads Grid Decomposition (hours) (hours) Utilization Speedup Processor Processors 


55 х 41 х 31 4х4х 4 5.05 5.05 100% 1.00 Pentium П 2 
55х41х314х4х4 513 2.62 196% 1.93 Pentium II 2 


55 х41 х 31 4х4х4 4.69 4.72 99% 1.00 Alpha 
55x41x31 4x4x4 E 2.66 195% 1.77 Alpha 
55x 41x 314x4x4 б 3 373% 3.2 Alpha 
55 х41х 31 4х4х4 А Р 378% К А1рһа 
55х41х314х4х4 D d 377% is Alpha 


109 x 81x 61 3x3x3 ч А 357% 810000 
109 х 81х61 4х4х 4 - - 37096 R10000 


1 
2 
1 
2 
4 
6 
8 
4 
4 


S Figure 20.4.2.7 Allow threads to process 
each subdomain. 
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Figure 20.4.2.8 Density contours for X-Z cross section (top), slip 
boundary. 
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Figure 20.4.2.9 Density contours for Y-Z cross section, slip boundary. 


cross sections, located at 67 mm and 92 mm, respectively, from the entrance are noted 
on the plot. 

Density contours for the flow in x-y planes located 67 mm (upstream of the inviscid 
shock intersection) and 92 mm (coincident with the inviscid shock intersection) from the 
combined fin/ramp entrance are shown in Figure 20.4.2.9. It appears that the upstream 
predictions correlate well with the experimental images. The inviscid ramp and fin 
shocks, as well as the corner reflection, are easily discernible in the upstream figure (see 
left). Interestingly, it appears that the triangular-shaped slip lines are present in the 
numerical results of the upstream plane. Since the sliplines divide constant pressure 
regions with differing velocities, this feature is not visible in the static pressure plots. 
As in the experimental imagery, the inviscid fin shocks merge together in the symmetry 
plane at the point where the inviscid shocks intersect (see right). No curvature of the 
inviscid fin shock intersection is observed in the numerical predictions. The reflection of 
the corner shock about the symmetry plane is observed, but the ramp embedded shock 
is lower relative to the height of the fin than in the experimental results. 


20.5 SUMMARY 


Three of the most important computing techniques have been discussed: domain de- 
composition, multigrids, and parallel processing. For large geometrical configurations, 
domain decomposition provides efficiency in data managements. The number of result- 
ing algebraic equations can still be very large, and the multigrid method of solutions of 
the large algebraic system of equations is considered a most effective approach. 

The trends in parallel processing have been leaning toward the use of small clusters 
of Symmetric Multiprocessors (SMP), often interconnected to address the needs of com- 
plex problems requiring a large number of processing nodes. In the past, programming 
based on message passing paradigms on massively parallel computers or specialized 
supercomputers has been used. These systems are becoming less popular (or available) 
and distributed networks of SMP clusters are becoming the preferred choice for en- 
gineering. The growing interest in multithreaded programming and the availability of 
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systems supporting multithreading can be seen as evidence of the departure from the 
use of supercomputers. 

Many engineering applications rely on adaptive grid techniques that require dy- 
namic load balancing of the threads/processors. In this vein, it is necessary to de- 
velop new scheduling and load balancing approaches for adaptive grid applications 
on shared memory systems using thread migration. The shared memory model presents 
opportunities for exploiting finer-grained threads, faster thread migration, and load dis- 
tribution. Thus, the advanced research in parallel processing remains a great challenge 
in the future. 
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PART FIVE 


APPLICATIONS 


automatic grid generation, adaptive methods, and computing techniques in 

Part Four, we are now prepared to re-examine these methods and test our 
knowledge on some selected engineering problems of application. For the past four 
decades, many applications have been accumulated to such a great extent that it is impos- 
sible to review them allin this text. Rather, we limit our scope of study to the following 
areas: turbulence (Chapter 21), chemically reactive flows and combustion (Chapter 22), 
acoustics (Chapter 23), combined mode radiative heat transfer (Chapter 24), multiphase 
flows (Chapter 25), electromagnetic flows (Chapter 26), and relativistic astrophysical 
flows (Chapter 27). 

The selection of computational methods depends on many factors such as types of 
flows, ranges of speeds, dimensions of domain, etc. A decision as to the choice of FDM, 
FEM, or FVM is now a matter of preference and judgments of the analyst in view of 
the information presented in the previous chapters. 

In the following chapters, example problems and computational methods are cho- 
sen randomly, depending on availability of sources. Some of them are drawn from the 
student works at the University of Alabama in Huntsville, and others are from those 
available in the open literature. In each of the applications, the corresponding govern- 
ing equations and associated physics are first introduced. This is then followed by the 
computational methods used, numerical results and evaluations, each example being 
self-contained as much as possible. 

It is hoped that these examples serve as a reasonable guidance for the uninitiated 
reader toward his or her direction and destination in CFD research. Some examples 
are elementary, and others represent the research results which are highly specialized. 
Thus, the reader may wish to explore subject areas selectively. 


| | aving studied various computational methods in Parts Two and Three and 


CHAPTER TWENTY-ONE 





Applications to Turbulence 


21.1 GENERAL 


Turbulence is a natural phenomenon in fluids that occurs when velocity gradients are 
high, resulting in disturbances in the flow domain as a function of space and time. 
Examples include smoke in the air, condensation of air on a wall, flows in a combustion 
chamber, ocean waves, stormy weather, atmospheres of planets, and interaction of the 
solar wind with magnetosphere, among others. 

Although turbulence has been the subject of intensive study for the past century, 
it appears that many difficulties still remain unresolved, particularly in flows with high 
Mach numbers and high Reynolds numbers. Turbulent flows arise in contact with walls 
or in between two neighboring layers of different velocities. They result from unstable 
waves generated from laminar flows as the Reynolds number increases downstream. 
With velocity gradients increasing, the flow becomes rotational, leading to a vigorous 
stretching of vortex lines, which cannot be supported in two dimensions. Thus, turbu- 
lent flows are always physically three-dimensional, typical of random fluctuations. This 
makes 2-D simplifications unacceptable in most of the numerical simulation. 

In turbulent flows, large and small scales of continuous energy spectrum, which 
are proportional to the size of eddy motions, are mixed. Here, eddies are overlapping 
in space, with large ones carrying small ones. In this process, the turbulent kinetic 
energy transfers from larger eddies to smaller ones, with the smallest eddies eventually 
dissipating into heat through molecular viscosity. In direct numerical simulation (DNS), 
a refined mesh is used so that all of these scales, large and small, are resolved. This is 
known as the deterministic method. Although some simple problems have been solved 
using DNS, it is not possible to undertake industrial problems of practical interest due 
to the prohibitive computer cost. 

Since turbulence is characterized by random fluctuations, statistical methods rather 
than deterministic methods have been studied extensively in the past. In this approach, 
time averaging of variables is carried out in order to separate the mean quantities 
from fluctuations. This results in new unknown variable(s) appearing in the governing 
equations. Thus, additional equation(s) are introduced to close the system, the process 
known as turbulence modeling or Reynolds averaged Navier-Stokes (RANS) methods. 
In this approach, all large and small scales of turbulence are modeled so that mesh 
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refinements needed for DNS are not required. We discuss this topic in Sections 21.3 
and 21.7.1. 

A compromise between DNS and RANS is the large eddy simulation (LES) which 
has become very popular in recent years. Here, large-scale eddies are computed and 
small scales are modeled. Small-scale eddies are associated with the dissipation range 
of isotropic turbulence, in which modeling is simpler than in RANS. Since the large- 
scale turbulence is to be computed, the mesh refinements are required much more than 
in RANS, but not as much as in DNS because the small-scale turbulence is modeled. 
Governing equations and examples for LES are presented in Section 21.4 and 
Section 21.7.2. 

Finally, we examine the physical aspects associated with DNS in Section 21.5, 
followed by numerical examples in Section 21.7.3. 


21.2 GOVERNING EQUATIONS 


Turbulent flowfields can be calculated with the Navier-Stokes system of equations aver- 
aged over space or time. When this averaging is performed, the equations describing the 
mean flowfield contain the averages of products of fluctuating velocities. In general, this 
will result in more unknowns than the number of equations available. Such difficulty 
can be resolved by turbulence modeling with additional equations being provided to 
match the number of unknowns. Such models are designed to approximate the physi- 
cal behavior of turbulence. There are numerous ways of averaging flow variables: time 
averages, ensemble averages, spatial averages, and mass averages. 


Time Averages 
Any variable f is assumed to be the sum of its mean quantity f and its fluctuation 


part f", 


fx, t) = ft) + fx, t) (21.2.1) 
where f is the time average of f, 

_ 1 t+At 

То, 1) = ~ | f Gc t)dt (21.2.2) 

At J, 

with 

__ 1 t+At 

(=o. ‘dt =0 2123 
та | f (21.2.3a) 


The time average of the product of fluctuation parts of two different variables f' and 
g' is given by 


1 t4 - At 
ј = a Реа + 0 (21.2.3b) 
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Here, the time interval At is chosen compatible with the time scale of the turbulent 
fluctuations, not only for the variable f but also for other variables within the physical 
domain. 


Ensemble Averages 
In terms of measurements of N identical experiments, f(x, t) = f(x, t), we may 
determine the average, 


Е d M. 
fœ t) = lim 55 2. falx, t) (21.2.4) 


Spatial Averages 
When the flow variable is uniform on the average such as in homogeneous turbu- 
lence, we may choose to use a spatial average defined as 


TO= dim 5 | ло. 0а 2125) 


Mass (Favre) Averages 
For compressible flows, it is often more convenient to use mass (Favre) averages 
instead of time averages, 








= +" (21.2.6) 
where the mean quantity f is defined as 

gap. p (21.2.7) 

p p 

and the fluctuation f" has the property 

p/"-0 (21.2.8a) 
whereas 

f'"--pf/pZzo (21.2.8b) 


for the case of a time average. It is clear that the correlation of density fluctuations, p’, 
with the fluctuating quantity, f’, gives rise to a nonzero mean Favre fluctuation field, 
f". Thus, it is seen that the Favre average makes the turbulent compressible flow equa- 
tions simpler with their form resembling those of incompressible flows. Despite these 
simplifications, however, the density fluctuations or compressibility effects must still be 
resolved; only the mathematical simplifications are achieved through Favre averages. 

With time averages for incompressible flows and mass averages for compressible 
flows, the conservation equations can be derived as follows: 


Time-Averaged Incompressible Flows 


Continuity 
Vii =0 (21.2.9a) 
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Momentum 


ду; ЕЕ = = 
Ber TpVjVi 2 —p, + (т +73), (21.2.9b) 


— — 15 Е ——- 
Tij — 2udij, dij — 2 + Ур), т = —pV;v; 


— + У Та = —(9; – 9): (21.2.9c) 


qi = —aT ; а = —v;T' 


Mass (Favre)-Averaged Compressible Flows 


Continuity 

d Fine (21.2.10a) 

Momentum 

x (PČ) + (pvi vj), — –р; + (7 +5), (21.2.10b) 
with 


SEE M a 
Tij = (a; = said), Tjj = руу” 
Energy 
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(21.2.10c) 
with 


1 PE —R 
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For time averaged incompressible flows, —pv;v' in (21.2.9b) and —v; T' in (21.2.9c) 
are identified as the Reynolds (turbulent) stress and Reynolds (turbulent) heat flux, 
respectively. The counterparts for mass-averaged compressible flows are —pv/v; in 
(21.2.10b) and —pv/ H” in (21.2.10c), respectively. If time averages are used for com- 
pressible flows, the Reynolds stress components would be much more complicated. For 
this reason, mass averages are preferred for compressible flows. 

These Reynolds stress tensors and Reynolds heat flux vectors are additional un- 
known variables. Therefore, additional governing equations other than those given in 
(21.2.9) and (21.2.10) matching the same number of unknowns must be provided. This 
is the process known as the turbulence closure or turbulence modeling. We discuss this 
subject in the next section. 
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21.3 TURBULENCE MODELS 


There are many options in providing the closure process: zero-equation (algebraic) 
models, one-equation models, two-equation models, second order closure (Reynolds 
stress) models, and algebraic stress models as applied to incompressible flows. They 
are presented in Sections 21.3.1 through 21.3.4 with the effects of compressibility in 
Section 21.3.5. 


21.3.1 ZERO-EQUATION MODELS 


The purpose of zero-equation models is to close the system without providing extra 
differential equations. This may be achieved by the classical method of Prandtl mixing 
length [Prandtl, 1925]. Recent and more popular models are those advanced by Cebeci 
and Smith [1974] or Baldwin and Lomax [1978]. These models provide the Reynolds 
(turbulent) stress in terms of eddy (turbulent) viscosity ur, 


7j 7 —pVjv; 2 2rd; — wr (Wij + Vp) (2130) 


where pr is computed by various approaches as described below. 


Prandtl’s Mixing Length Model 
Historically, this is the earliest model proposed by Prandtl [1925] which applies to 
2-D boundary layer problems: 


du 


2132 


шт = pl 








where the Prandtl mixing length £ is given by 
{= ку 


with k being the von Karman constant (k = 0.41). 
The turbulent shear stress for the incompressible boundary layer flow is given by 


ай апү 
т* = рт = (2) (2133) 
dy 

Upon integration of the above expression and using the empirical constant of integration 
from experiments, it can be shown that 


ge “In yt +5.5 (21.3.4) 
with ut — u/u, and y* — yu,/v being the nondimensional relative velocity and nondi- 
mensional relative distance, respectively. A part of the turbulent velocity profile, called 
the law of the wall as given by (21.3.4) is valid only to the relative distance of 
approximately y* — 30; below this is the buffer zone and viscous sublayer as shown in 
Figure 21.3.1. From experiments, the viscous sublayer is identified by the range where 
yt is approximately equal to u*. A smooth curve connects between the points yt = 
and y* — 30. For flows such as in pipes or flat plates, the log layer deviates (defect layer) 
significantly at yt = 500 and above. 
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Viscous Buffer Defect 
QSublayer ,, | zone Log layer 









Relative velocity (u*-u/u.) 





y* in this region 


1 5 10 30 102 500 103 


ө Е Ux 
Relative distance (y* = 7—79 


Figure21.3.1 Two-dimensional turbulent boundary layer velocity profile showing various layers 
in terms of shear velocity ux = Ут/р. 


Cebeci-Smith Model 


The Cebeci-Smith model [1974] is designed for boundary layers consisting of i kaner 
ій () (o) 
yer region (Figure 21.3.2) with vy = v;’ for y < y. and outer region with vr = vy for 
у > yc Where y, is the critical height at which v andy (? coincide, 


v — og|v x v| (21.3.5a) 
T 
0) _ 0.0168рт, 8* Е (21.3.5) 


Here £ is the Van Driest [1956] correction of the Prandtl mixing length, 


£= Ky |1 — exp( -y*/ A*)] (21.3.6) 


with 


yay, и, = E At — 26 
v p 


то = wall shear stress, и, = external velocity at the boundary layer 
$* — boundary layer displacement thickness. 
1 
~ T+550/8) 


Here F denotes the intermittence at the edge of the boundary layer and dis the boundary 
layer thickness. 
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Boundary layer 





Figure 21.3.2 One-equation model [Cebeci-Smith, 1974; 
Baldwin-Lomax, 1978]. 


Baldwin-Lomax Model 

The model given by (21.3.5) often encounters difficulties due to an uncertainty of the 
external velocity at the boundary layer @, in (21.3.5b). To rectify this situation, Baldwin 
and Lomax [1978] proposed that the outer eddy viscosity be defined as 


v(? — 0.01688 F ya max (21.3.7) 
1 

— 1-- 5.5 (ay/Ymax)® 

Tmax = y[1 — exp(—y*/A)]|V x vl 

a=03, В=1.6 


F 


For shear layer applications, only the outer eddy viscosity will apply. In general, the 
zero-equation models fail to perform well in the region of recirculation and separated 
flows. 


Turbulent Heat Flux Vector 
The unknown quantity in (21.2.9c) is the turbulent heat flux q*; 2 —v; T'. This may 
be modeled as 





* PTCp 75 
p= Ет 21.3.8 
q рг ( ) 


where Pry is the turbulent Prandtl number. 
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In the absence of thermoviscous dissipation, the governing equations (21.2.9a,b,c) 
together with any one of the turbulence models discussed above are closed. They can be 
solved simultaneously using suitable computational schemes of the previous chapters. 


21.3.2 ONE-EQUATION MODELS 


In the one-equation model, the eddy viscosity is defined as 
vr=ClVK, cp = 0.09 
where K is the turbulent kinetic energy, 
je 
K = vv; 
"Y 


Note that we have introduced one new variable K,so we must introduce one additional 
governing equation. This can be provided by the transport equation for the turbulence 
kinetic energy K, 


DK = 

proc KD t Givi) у (21.3.9) 
with 

vk = V + Vr 


This turbulent kinetic energy transport equation (21.3.9) is added to the Navier- 
Stokes system of equations for simultaneous solution, with vr calculated as shown in 
Section 21.3.1. 


21.3.3 TWO-EQUATION MODELS 


K-e Model 

There are many two-equation models used in practice today. Among them is the 
K-e model, which has been used most frequently for low-speed incompressible flows 
in isotropic turbulence. In this model, the turbulent stress tensor is given 


= 2 
тў = 2, rdij — ЗР Кд (21.3.10) 
where the turbulent (eddy) viscosity ur is defined as 
К? 
UT = Pep (21.3.11a) 


Е = VV). Ves (21.3.11b) 


Thus, the turbulent viscosity in (21.3.11a) contains two unknown variables, K and e. It 
is therefore necessary that transport equations for K and e be provided, which can be 
derived from the momentum equations. To obtain the turbulent kinetic energy transport 
equation, we take a time average of the product of the fluctuation component of the 
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velocity with the turbulent flow momentum equations. After some algebra, we arrive at 


ОК 
pP + pvi Ki = А + Во + Сю (21.3.12а) 


with Aj, By, Cu denoting the production, dissipation, and diffusion transport, 
respectively, 


Ae = Tij¥j,i 


Ви = Ре 


| > 
Ciy = (ux, — 2 Ри УЈУ) = ps) 


1 
, 


where the first, second, and third terms of C; represent the molecular diffusion, turbu- 
lent diffusion, and pressure diffusion, respectively. 

Similarly, the dissipation energy transport equation can be derived by taking a 
time average of the product of 2vv'; ; with the derivative of momentum equations, 
resulting in 


P + руе = Аб) + Веј + Се) (21.3.12b) 
with 

Ace) = 2A aV k + Vii Yk Vi 

Be) = —2ИМЕМ jV; jk = 21У; М; у, = 2| VV; kj V; gj 

Ce) = (we) — b; VE Ni — 2BP Vi). j 


which represent production of dissipation, dissipation of dissipation, and dissipation 
transport terms, respectively. Here, the first, second, and third terms of Cie) indicate 
molecular dissipation, turbulent dissipation, and pressure dissipation, respectively. 

As a consequence of (21.3.12a,b), we are now confronted with more unknowns than 
we originally started in (21.3.11a,b). To avoid such additional unknowns, Launder and 
Spalding [1972] proposed the so-called K-e model in which the turbulent kinetic energy 
and dissipation energy transport equations can be written as follows: 





д 

3; Р КЮ) + (рК), = (тууу): – ре t (Ka); (21.3.13a) 

дре , — S £g 

Or + (pev;),: = cer(TiV;),i — Ce2P K + (Me£,i),i (21.3.13b) 
with 


MT MT 
Uk = +, bs Se. 


K € 


Ca = 0.09, ce = 1.45 ~ 1.55, со = 1.92 ~ 2.00, o, —1, o: —13 (21.3.14) 


Notice that the first, second, and third terms on the right-hand side of (21.3.13a,b) 
correspond to the production, dissipation, and transport terms, respectively, as defined in 
(21.3.12a,b). The closure constants given in (21.3.14) are obtained from the experimental 
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data. They may also be correlated (calibrated) by direct numerical simulation discussed 
in Section 21.5. It is seen that no new variables other than K and e are contained in 
(21.3.13a,b). These two equations can now be combined in the solution of the Navier- 
Stokes system of equations. 


Nonlinear (anisotropic) K-< Model 
An improved version of the K-e model was proposed by Speziale [1987] in which 
the turbulent stress tensor includes the frame indifferent Oldroyd derivative. 


= 2 
"jj = 2urdij = 3p Kàij + fij (21.3.15) 
where 7;; represents the nonlinear anisotropic turbulence, 


Ku. 4 
Фр = scoi (d j 


о п 
= 39401] + акак = jtd) 





, 0d; _— " _ 
dij — a + Уда; к — dkjVi,k — dkiV j,k 


with Cp = 1.68 as calibrated from the experimental data. 


K-c» Model 
The basic idea of the K-w model was originated by Kolmogorov [1942] with 
turbulence associated with vorticity, o, being proportional to K?/£, 


о= сте (21.3.16a) 


where c is a constant. Thus, the eddy viscosity may be written as 


pr-pK/o (21.3.16b) 
The transport equations for k and w [Wilcox, 1988] may be written as 

a ae E cs 

ар РК) + (РК Ма) = (река + (тууу) - B'pKo (21.3.17a) 

ð a о _ _ Е. 

ap Po) + (poi) = (рео) + атуу): - Boe (21.3.17b) 


with the closure constants, 


a=5/9, 8223/40, 6*=9/100, o=1/2, ot =1/2 


Wall Functions 

At the wall boundary, the velocity gradients are high, requiring excessive mesh 
refinements. In order to alleviate such excessive mesh refinements, the so-called wall 
function [Launder and Spalding, 1972] is needed. To this end, the boundary conditions 
for K and £ in the near wall regions may be specified as 


[Tw = ШЇ 


Кеш 
Jn 








aè 
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where the wall shear stress Tẹ is given by 


аји, | (с К) e 


PUR (21.3.18) 


IT | = 


with the turbulent kinetic energy K computed iteratively at a distance 8* > 12, 
а = 0.419, = = 9.793, апа 
0.5 jp 05 
òt = Re осу К) 
For 5+ < 12 the laminar stress is given by 


ји | 
wl = 21.3.1 
rul = EL (21.3.19) 





where the viscosity in the near wall regions is estimated as 


Iul 


[и | 





pa. = Red 


If the flow velocity increases, however, it has been observed that the role of the 
wall function becomes unrealistic and the K-e model is considered unreliable. The K-e 
model described here is based on isotropic turbulence and is referred to as standard 
K-e model. 

The following boundary conditions are typically imposed for a wall-bound turbulent 
flow: 


(a) Inflow: specify u, K, and € 
(b) Outflow: specify V by extrapolation, u by mass balance; p, K, and e by extra- 
polation 
(c) Wall boundaries 
(i) Standard two-layer form of the law of the wall 
wt = in ++ 5 es eut T 
TRUE ' uo 5" 7 Ky 
These conditions are applied at the first grid point y away from the wall 
if yt = yu,/v 7 11.6 with u* — u/u,. If yt < 11.6, then u, К,ара € are 
interpolated to the wall values based on viscous sublayer constraints. 
(ii) Three-layer form of the law of the wall 


(21.3.20) 


y* for « 5 


ut = | —305+51пу* for5< yt <30 (21.3.21) 


1 
5.5 + = Һу? for yt > 30 


K 


For the K-w model, Wilcox [1989] proposes the wall function for w in the form, 


Ki? 
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and further argued that the pressure gradient must be included for high-pressure 
gradient flows. 





Us y dp 
= 1 — 0.32 21.3.22b 
n 0.41y. c, ( р и E) ( ) 


21.3.4 SECOND ORDER CLOSURE MODELS (REYNOLDS STRESS MODELS) 


Effects of streamline curvature, sudden changes in strain rate, secondary motion, etc. 
can not be accommodated in the two equation models presented in Section 21.3.3. The 
second order closure models or Reynold stress models are designed to handle these 
features. The stress tensor is given by 


ту = тут) 
with 7/; being the Reynold stress 


Жо: J xl, 
тр = ругу 


The Reynolds stress transport equation is of the form 


* 


дт} 
E + (Veth), k = Aij + Bij + Cij + Dij (21.3.23) 


where A;j, Bij, Cij, and Dij, denote production, dissipation (destruction), diffusion, 
and pressure strain, respectively. 


Ар = тӯр тА (21.3.24) 
Ву = 2M VN jk (21.3.25) 
Ci; 2 |- (pv v; v, -- p'vi6j + рУ уди) + Ыт]. к (21.3.26) 
Di; 2 p(vi jV.) (21.3.27) 


Note that new variables are introduced in C;; and D;;, whereas A;; and Bj; contain no 
new variables. Thus, we must model the diffusion transport and pressure-strain tensors. 
Although dissipation occurs at the smallest scales and one can use the Kolmogorov 
hypothesis of local isotropy, it may become anisotropic close to the wall, and thus 
modeling is needed. We discuss below some of the well-known second order closure 
models. 


Dissipation Tensor 

Since e is the dissipation rate, this may be treated similarly as in the K-e model. 
However, Hanjalic and Launder [1976] propose to add an extra term representing 
anisotropy close to the wall. 


2 
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where f is a damping function and bj; denotes the dimensionless anisotropy tensor, 
respectively, 


f-(-01Re*)!, Re'- K?/(ev) 


2 
me 39 Ку 
bij = 
2рк 
Diffusion Transport Tensor 


The turbulence transport is characterized by the diffusion tensor C;;,. Launder, 
Reece, and Rodi [1975] proposed that this tensor be modeled as 


2 K^ 
Суук = = чк + Tiki H Tiki) EBTK (21.3.29a) 
with c S 0.11. They also postulated a more general form, 
K 
Cijk = 0 (ттт н он а (21.3.29b) 
with c' Zt 0.25. 


Pressure-Strain Correlation Tensor 

This is an important contribution in turbulence since the terms involved in the 
pressure-strain tensor are of the same order of magnitude as the production terms. 
Pressure can be obtained by solving the pressure Poisson equation in which the forcing 
functions consist of slow and rapid fluctuations. To see this, we examine the pressure 
Poisson equation in the form, 


Dii — —p(vijVj) — —p(vi.jiVj + УУ ы) 


In terms of mean and fluctuating components, we obtain 


рн = =р(5 + 3) (21.3.30) 
where the slow forcing function f; and rapid forcing function f, are given by 

f - (viv; ) (21.3.31a) 

fe = Ун (21.3.31b) 


The solution of (21.3.30) via Green functions results in integral forms corresponding to 
(21.3.31a) and (21.3.31b) such that the pressure-strain tensor can be written as 


Dij = Eij + FijimYkm (21.3.32) 


where Fj; and FijxmV¥xm denote the slow pressure strain and rapid pressure strain, 
respectively. For inhomogeneous turbulence, the mean velocity present in the rapid 
pressure strain (21.3.31b) implies the process is not localized, leading to the argument 
that the single-point correlation may not be adequate. This would require that the prod- 
ucts of fluctuating properties be correlated at two separate physical locations (two-point 
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correlation). This task is difficult, and the so-called locally homogeneous approximation 
may be adopted as described below. 
Rotta [1951] postulated that the slow pressure strain is of the form 


2 
Е; = a(t) d =p Koy | 14 < с <1.8 (21.3.33) 


whereas Launder, Reece, and Rodi [1975] (known as LRR method) proposed that the 
rapid pressure-strain for homogeneous turbulence may be correlated by 








= 1 1 
Ероту ет = «(A = 5 Aus) = в(9 == 95) = үр Ка (21.3.34) 
with 
Рі = тУт} * Tnm (21.3.35) 
8+ с 8с – 2 60c2 — 4 
= = = 0.4 « c» x 0.6 21.3.36 
а 11 , p 11 , ү 55 , = С < ( ) 


There are many other schemes for second order closure models. Among them are the 
tensor invariant method [Lumley, 1978], multi-scale method [Wilcox, 1988], nonlinear 
stress method [Speziale, Sarker, and Gatski, 1991], and modified LRR method [Launder, 
1992]. 


21.3.5 ALGEBRAIC REYNOLDS STRESS MODELS 


The purpose of algebraic Reynolds stress models is to avoid the solution of differ- 
ential equations such as (21.3.23), and to obtain the Reynolds stress components di- 
rectly from algebraic relationships. If mean strain rates are ignored in the Reynolds 
stress transport equations (21.3.23), it follows from the strain-dependent generalization 
of nonlinear constitutive relation that the turbulent stress tensor may be written as 
[Rodi, 1976; Gatski and Speziale, 1992], 


K 
ту = g u + Bij) (21.3.37) 
with 
Ef 2 
ру = ат) + ар Ку (21.3.38) 
2 
Ву = — 3783) (21.3.39) 
Thus, if the mean strain rate vanishes, then we have 
2 


This suggests that the algebraic stress model is confined to isotropic turbulence. Thus, 
the algebraic stress model fails to properly account for sudden changes in the mean 
strain rate. If this algebraic Reynolds stress model is combined with the K-e model, 
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however, it may be possible to obtain satisfactory results for secondary motions as 
reported by So and Mellor [1978] and Dumuren [1991]. 

A fully explicit, self-consistent algebraic expression for the Reynolds stress, which 
is the exact solution to the Reynolds stress transport equation in the weak equilibrium 
limit can be derived as shown by Girimaji [1995]. Preliminary tests indicate that the 
model performs adequately, even for three-dimensional mean flow cases. 


21.3.6 COMPRESSIBILITY EFFECTS 


The turbulent models discussed above are applicable to incompressible flows with time 
averages. For compressible flows, however, it is more convenient to use Favre averages 
than time averages as mentioned in Section 21.2. The Favre-averaged unknowns in 
(21.2.10) are modeled as follows: 


Favre-averaged turbulent stress tensor 


= 1 2 
"jj = —pv;v; = 2ur( ai = zdu) = 3P KBij (21.3.41) 
Favre-averaged turbulent heat flux vector 


a Mr. LT ga 

ж "Н" = – Т;=———–Н; 21.3.42 
qi ру; Ргт , Рг T , ( ) 
Favre-averaged turbulent molecular diffusion and turbulent transport 


===, —. 
TV — PVV = С + e) Ki (21.3.43) 


The kinetic energy transport equations and Reynolds stress transport equations for 
compressible turbulent flows are written as follows: 


Compressible turbulent kinetic energy transport equation 


дрк Е 
= + (рК) = Аку + Ву + Со + Ро (21.3.44) 
with 
Aw = "ijj 
Bo = -pE 
> Дете _ cw 
С = | ту; – ЭРҮҮ; РҮ) 


Dœ = -V/B + РУ 


The first three terms on the right-hand side of (21.3.44) are similar to the case of incom- 
pressible flows with extra terms in Di representing the pressure work and pressure 
dilatation due to density and pressure fluctuations. 
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Compressible Reynolds stress transport equation 


= + (Veth), k = Aij + Ву + Су + Ру + Ву (21.3.45) 
with 
Aij 2 —ijV ik — TRNLK 





A T UI UIT HIS. Hs. x E 
Су = [pv; УУК + РУ; дук + p'VjGiy — ШУ? + та] 


Dij = = Рм + vii) 


f^ Si SN 
Dij — Vip, t VjDi 


Here again the first four terms on the right-hand side of (21.3.45) have analogs for the 
incompressible flow with the last terms in D;; for nonvanishing pressure gradients. 

With additional new unknowns appearing in (21.3.44) and (21.3.45), we are faced 
with the difficult task of modeling them. Modeling in compressible turbulent flows for 
Reynolds averaged Navier-Stokes (RANS) system of equations has not been developed 
to a satisfactory extent. This is because the large-scale motions are difficult to model 
particularly in compressible flows. One way to resolve this problem is to use the large 
eddy simulation (LES) in which only subgrid (small) scales need be modeled. This will 
be discussed in Section 21.4.3. 


Modifications From Incompressible Flows 

Although the K-e model has been applied to an incompressible flow with reasonable 
success, its performance in high-speed compressible flows met with difficulties. Sarkar 
et al. [1989] and Zeman [1990] independently proposed schemes which take into account 
the compressibility corrections by providing the so-called dilatational component £; in 
addition to the solenoidal component £ of the turbulence kinetic energy dissipation rate 
for the source term of the turbulence kinetic energy transport equation. Thus, (21.3.13a) 
is modified as 


д Á i = = 
31 E) t (pK vi); — (p«Ki), + (TV), — P(E + Ea) (21.3.46) 


where 


8а = € F(M)t 


Sarkar Model 
g =1 
F(M) = М? 


2K 
М, = —. (Turbulent Mach Number) (21.3.47) 
a 
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Zeman Model 
3 
* _ 
= 4 


Е(М,) «1- exp[-1(y 4 D(M, - Mo /X] H(M, — Ms) 


H — Heavy side step function 


Мо = 01 /2/(у +1) 


| free shear flows 


À = 0.6 
Мо = 0.25 /2 1 
: СА те | wall boundary layers 


Wilcox [1992] suggests that the Sarkar model can be improved by using 


. 3 

=» 

Е(М,) = (М? — Му) Н(М – Мо) 
1 

Мо= л 


The K—-o model with compressibility effects may be given by [Wilcox, 1992] 
д i ph us * 
др РК) КУ), = [а + отит) Ка] + (тум), – В"рок (21.3,48) 


д _ Oo _ x 
a 9) t (pov;); — [(p - o*wr) o;]; eg Cuv) — Bpo [o + E V 122m mnl] 


(21.3.49) 
with 
e 
о Шы РИД 
рК i = 
а Quin = 5 Vii = Vii) 


B = В – B5&* F(M;) 


where [35 апа % аге the corresponding incompressible values of * and f as given in 
(21.3.16). 

Hanine and Kourta [1991] reported comparisons of the performance of various 
turbulence models to predict the near wall compressible flows and emphasized the 
importance of compressibility corrections. Wilcox [1992a] also studied the supersonic 
turbulent boundary layer flows. He showed that neither the Sarkar nor the Zeman 
compressibility term is completely satisfactory for both the compressible mixing layer 
and wall-bounded flows [Wilcox, 1992b]. The compressibility corrections cause a de- 
crease in the effective von Karman constant, which yields the unwanted decrease in skin 
friction. However, for the K-e model, the constant in the law of the wall varies with 
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density ratio in a nontrivial manner. Wilcox [1992] then combines Sarkar's simple func- 
tional dependence of dilatational dissipation on turbulence Mach number with Zeman's 
lag effect to produce a compressibility term that yields reasonably accurate predictions. 
Subsequently, Huang, Bradshaw, and Coarley [1992] reexamined the independent stud- 
ies of Wilcox, Zeman, and Sarkar and concluded that the extension of incompressible 
turbulence models to compressible flow requires density corrections to the closure co- 
efficients to satisfy the law of the wall. They further suggest that the K-e model is 
more attractive than the K-e model at high Mach numbers, because the coefficients 
of the unwanted density gradient terms are smaller. In view of these observations, the 
compressibility corrections which were originally developed for incompressible flows 
should be used with caution for applications into high-speed compressible turbulent 
flows. 

The various turbulence models discussed in Section 21.3 represent a brief summary 
of historical developments for the period of nearly half a century. In Section 21.7, we 
present some limited numerical applications for the K—& models. It appears, however, 
that the current interest in turbulence research is directed toward large eddy simulation 
and direct numerical simulation. We discuss these subjects in the following sections. 


21.4 LARGE EDDY SIMULATION 


Despite a great deal of effort and advancement in turbulence modeling for the past 
century, difficulties still remain in geometrically and physically complicated flowfields. 
The large eddy simulation (LES) is an alternative approach toward achieving our goal 
for more efficient turbulent flow calculations. Here, by using more refined meshes than 
usually required for Reynolds averaged Navier-Stokes (RANS) system of equations 
discussed in Section 21.3, large eddies are calculated (resolved) whereas small eddies are 
modeled. The rigor of LES in terms of performance and ability is somewhere between 
RANS of Section 21.3 and the direct numerical simulation (DNS) to be discussed in 
Section 22.5. There are two major steps involved in the LES analysis: filtering and 
subgrid scale modeling. Traditionally, filtering is carried out using the box function, 
Gaussian function, or Fourier cutoff function. Subgrid modeling includes eddy viscosity 
model, structure function model, dynamic model, scale similarity model, and mixed 
model, among others. These and other topics are presented below. 


21.4.1 FILTERING, SUBGRID SCALE STRESSES, AND ENERGY SPECTRA 


In order to define a velocity field containing only the large-scale components of the 
total field, it is necessary to filter the variables of the Navier-Stokes system of equations, 
resulting in the local average of the total field. To this end, using one-dimensional 
notation for simplicity, the filtered variable f may be written as 


f= [oe £) f(£)d£ (214.1) 


with | G(x,£)d£ —1 
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where G(x, €) is the filter function which is large only when x and & are close together. 
They include box (tophat) function, Gaussian function, and Fourier cutoff function. 


Box 

ША if£|x| S A72 
GG) = | otherwise 
Gaussian 


оо (6-63) 


Fourier cutoff 


кл __|1 ifkzm/2 
Gt) = | otherwise 


The filtered momentum equation takes the form 





ov; 1 0l 
2 (vivj); — E + Ты 


with 





ViVj = (У; + Wi (Vj + vj) = ViVj + УУ) + Угу} + Vivi 


= АМАЛ + ViVi = МАА + УУ; + КАД + УУ!) 





* 
ij 


|| 
<] 


iVj = 7 
Substituting (21.4.6) into (21.4.5) yields 

дур _ ds 

a + (уу), = E +7; +9; 
with the subgrid stress tensor t identified from (22.4.6) as 


К — а 
=t} = Lij + Cij + Rij = Vivj — УМ] 


(21.4.2) 


(21.4.3) 


(21.4.4) 


(21.4.5) 


(21.4.6) 


(21.4.7) 


where L;;, Cij, and Rj; are known as the Leonard stress tensor, cross stress tensor, and 


subgrid scale Reynolds stress tensor, respectively. 








(21.4.8) 


Here,the Leonard stress represents the interaction between resolved scales, transferring 
energy to small scales (known as outscatter). The Leonard stress can be computed 
explicitly from the filtered velocity field. The cross stress represents the interaction 
between resolved and unresolved scales, transferring energy to either large or small 
scales. The subgrid scale Reynolds stress represents the interaction of two small scales, 


producing energy from small scales to large scales (known as backscatter). 
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The cross stress tensor may be simplified in terms of resolved scales using the so- 
called Galilean scale similarity model [Bardina et al., 1980], 


Си = МУ + Viv; = WV) — У (21.4.9a) 
Summing (22.4.8a) and (22.4.9a) leads to 
Ki; 2 Lj - Cij 2 ViV; — ViV; (21.4.9b) 


It is seen that the sum of the Leonard and cross stresses can be calculated from the 
resolved scales and thus only the subgrid scale Reynolds stress need be modeled. Thus, 
the turbulent stress tensor to be modeled is given by (21.4.6) or (21.4.7) as 

тў = —(vivj = Viv) (21.4.10) 

Before we discuss subgrid scale models, it is informative to examine the physical 
significance of the filtering in terms of the Kolmogorov’ “—5/3 law” for the energy 
spectrum [Kolmogorov, 1941]. The energy spectrum E(k) is related by the turbulent 
kinetic energy, 


le оо 
К = ум = / Е(к)ак (21411) 


The distribution of energy spectrum E(k) vs wave number x is divided into three regions 
as shown in Figure 21.4.1: the region of energy containing large eddies, followed by the 
inertial subrange and energy dissipation range, between the wave numbers identified by 
the reciprocals of the energy bearing length scale £ (integral scale) and the Kolmogorov 
microscale m, 


n= (v/e) (21.4.12) 


Note that the inertial subrange is characterized by a straight line, known as the 
Kolmogorov’s “—5/3 law,” 


E(k) = ag?’ K5 (21.4.13) 


where a is a constant. In this range, eddies are small and dissipation becomes important 
at smallest scales. Thus, the filtering process is designed to identify this range with a 
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Figure 21.4.1 Energy spectrum vs. wave number space (log-log scales). 
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suitable filter width. In what follows, our discussion will be based on filtering by the box 
function. 


21.4.2 THE LES GOVERNING EQUATIONS FOR COMPRESSIBLE FLOWS 


The Navier-Stokes system of equations for LES may be written in terms of Favre 
averages using the filtering process presented in Section 22.4.1. The filtered continuity, 
momentum, and energy equations for compressible flows are described below. 

Construction of turbulent closure models for high Mach numbers and high Reynolds 
numbers in hypersonic flows is difficult, particularly for large turbulence scales. For this 
reason, one may wish to explore the possibility of LES in the hope that the subgrid scale 
(SGS) modeling is still feasible. To this end, we rewrite the Favre-filtered compressible 
flow governing equations as follows: 


a5 
=> + (бў), = 0 (21.4.14а) 
д _ T ye 

3; (p;) 0 (pyiv;); ФР) — (rij t 15); — 0 (21.4.14b) 


(H) (T) 


ð e о eee 
g PÉ * KE pi — 9 +4]: (a eai +4"), = 0 (21.4.14c) 


where the SGS variables are the turbulent stress 7, turbulent heat flux 40, turbulent 
diffusion 40, and turbulent viscous diffusion 4) . They are expressed as 


ту = —p (ViVj — 919) 
qi? = pêt- wT) 

(т) 1, mE (21.4.15a,b,c,d) 
qi = 5P (ViVi; – МУ) 


qi) — - (gv; - yty) 


These unknown variables may be modeled by several different ways. Among them are 
(1) eddy viscosity model, (2) scale similarity model, and (3) mixed model. We describe 
these methods in the next section. 


21.4.3 SUBGRID SCALE MODELING 


The solution of the filtered Navier-Stokes system of equations enables only the large 
eddies to be resolved, leaving the small eddies still unresolved. Since these small eddies 
are more or less isotropic, the modeling is much easier than in the case of RANS. How- 
ever, for compressible flows, particularly for supersonic and hypersonic flows in which 
turbulent heat flux, turbulent diffusion, and viscous diffusion may become significant, 
the SGS modeling process is far from satisfactory. 

There are three different approaches for developing the SGS turbulent stress mod- 
els. The eddy viscosity model is most widely used in which the global effect of SGS terms 
is taken into account, neglecting the local energy events associated with convection and 
diffusion [Smagorinsky, 1963; Yoshizawa, 1986; Moin et al., 1991; Gao and O’Brien, 
1993]. 
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The scale similarity model assumed that the most active subgrid scales are those close 
to the cutoff wave number and uses the smallest resolved SGS stresses. This approach 
does account for the local energy events, but tends to underestimate the dissipation 
[Bardina et al., 1980]. 

To compensate the drawbacks of the eddy viscosity model and scale similarity model, 
Erlebacher et al. [1992] proposed the mixed modelin which the dissipation is adequately 
provided to the scale similarity model. 

Germano [1992] proposed that the closure constants involved in the SGS turbu- 
lent stress tensors be calculated dynamically (flowfield dependent), known as the dy- 
namic model. The advantage of the dynamic model has been demonstrated by many 
investigators. 

Attempts have been made to provide SGS modeling for turbulent diffusion and vis- 
cous diffusion in the energy equation by some investigators. Among them are Normand 
and Lesieur [1992], Meneveau and Lund [1997], and Knight et al. [1998]. 

In what follows, we introduce some of the well-known models of SGS turbulent 
eddy viscosity, turbulent heat flux, and turbulent diffusion. 


SGS Eddy Viscosity Model for Stress Tensor with Time Averages 
In this model, the traditional gradient-diffusion approach (molecular motion) is used 
so that the turbulent stress tensor for compressible flows is written as 


= 2— 
тў = 2ur( a = ydus) — д Кё) (21.4.16) 


= = 1 = = 
wr = РС; Лу а], A=, dij = 258 T Vii), ld| 7 Q24d;jd;;)!? 
where C, is the Smagorinsky constant and K is the subgrid scale turbulent kinetic energy. 


This constant can be evaluated by assuming the existence of an inertial range spectrum 
given in Figure 21.4.1. To this end, it has been suggested in [Lilly, 1966] that 


_ T/A T/A 3 a \4/3 
ldj? 22 | Kk? E(k)dk — 2C,£?? | kdk = оси (5) (21.4.17) 
where C; — 1.41 is the Kolmogorov constant. Thus, we arrive at 
1/2\3/4 
C= 102) = 0.18 (21.4.18) 
т \ Зо 


The isotropic parts, K and d,, terms, on the right-hand side of (22.4.16) may Бе 
neglected for incompressible flows. For further details on the subgrid scale modeling 
for the isotropic parts in compressible flows, see Squires [1991], Erlebacher et al. [1992], 
and Vreman, Geurts, and Kuerten [1995]. 


SGS Eddy Viscosity Model for Stress Tensor with Favre Averages 
The subgrid scale stress tensor as given by (21.4.15a) may now be written for the 
compressible flow Favre averages as 


= E: 
të = —p (Vivi — 1%) = (4, 73 


| m 
д) = = (21.4.19) 
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with 


ит = p(C, A)’ |d| 


_ 21.4.20 
К « pCi A? |a? | ) 


with C, — 0.16 and C; — 0.09. 

Moin et al. [1991] extended the Germano's dynamic model [Germano, 1992] for 
Favre averages. The Favre averaged mixed model was developed by Speziale, Zang, 
and Hussaini [1988] and used by Erlebacher et al. [1992]. 


SGS Structure Function Model 
Metais and Lesieur [1992] proposed the structure function model in the form 


vr 2 0.105CL 7 Ax[F(x, Ax)]? (21.4.21) 
where F is calculated as 


AQ ) 


3 
F(x AD) = ut) - bai)? +s) — utx- Ani 28 
i=1 i 


(21.4.22) 


with AQ = (Ax; Ax2Ax3)!/3. In the limit of Ax > 0, Comte [1994] suggested that 


vr € 07TI(C, Ax) 2d; jdij + гә; (21.4.23) 


where C; is the Smagoronsky's constant and oj is the vorticity of the filtered field. 


Dynamic SGS Eddy Viscosity Model with Time Averages 
It has been shown in the literature that superior results may be obtained by updating 
the model coefficients based on the current flowfields, known as the dynamic model 
[Germano, Piomelli, Moin, and Cabot, 1991]. Here, in addition to the subgrid scale 
filtering, a test filter is introduced with the test filter width ^, larger than the grid filter 
width A (usually A; — 2A is used) in order to obtain information from the resolved 
flowfield. Based on this model, Lilly [1992] suggested that 


ur = Cap A’ ld] (21.4.24) 
with 
Ga. 21.4.25 
е и ( ) 
(руг) (руу) 
Aij = (рум у у) — eee 


(p) 
2eguga 13 = (5 15 
Mi; = 2А; (р) (14) dij — ij + 2A" pld| | dij — 35 dubi; 


where ( ) implies a test filtered quantity. 
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The test filter operation can be performed as 


ио) = ас, ле да (21.426) 
If the box function is used, we have 


— dx -AzE&SXx4ADJS 
(С(х — &)) = | А ии (21.4.27) 


0 otherwise 


The test filter can be calculated using the trapezoidal rule, Simpson's rule, or inter- 
polation function methods. For example, the one-dimensional filtering operation with 
the trapezoidal rule assumes the form, 


1 XT A2 1 
ид=- | РЕШЕ = Gia + 2Fi + Л) (21428) 
А, ЈА, 2 4 

We then apply this one-dimensional approximation successively in each coordinate 
direction for multidimensional problems. 


SGS Heat Flux Closure with Favre Averages 

The subgrid scale modeling for the energy equation has not received much atten- 
tion. This is because, for low Mach number flows, the effect of turbulence modeling is 
negligible. For high Mach number flows, we may use the standard gradient diffusion 
model (eddy viscosity) 





qP =p, T -vf = POTT, (21.4.29) 
Pr T 
with 
vr — CA^|d| (21.4.30) 


The eddy viscosity in (21.4.30) may be expressed dynamically as shown in (21.4.25). 


SGS Turbulent Diffusion and Viscous Diffusion Closures 

Vreman et al. [1995] shows further details of subgrid modeling for the energy equa- 
tion using the Fabre averaged variables. The SGS turbulent diffusion closure has been 
proposed by Knight et al. [1998] and the SGS viscous diffusion closure model studied 
by Meneveau and Lund [1997]. The scale similarity approach was applied in both cases. 
Future developments in these areas are needed to substantiate the accuracy of models, 
particularly for high Reynolds number and high Mach number hypersonic flows. 

As a result of the LES solution of the Navier-Stokes system of equations, we obtain 
the flow variables which contain not only the mean quantities but also the fluctuations. 
We then compute the mean flowfield values by various schemes of averaging or filtering 
methods (time averages, spatial averages, or filtered Favre averages, etc.). The difference 
between the LES solution and the averages will lead to the turbulence fluctuations. From 
these fluctuations, detailed turbulence statistics can be computed. Among them are 
the turbulent intensities, distributions of energy spectra with respect to wave numbers, 
production, dissipation, and diffusion of turbulent kinetic energy and Reynolds stresses, 


21.5 DIRECT NUMERICAL SIMULATION 


compressibility effects as reflected by dilatation, high-speed flow heat transfer, details of 
shock wave turbulent boundary layer interactions through transition to full turbulence, 
and physics of relaminarization. Some examples on LES computations will be presented 
in Section 22.8, Applications. 


21.5 DIRECT NUMERICAL SIMULATION 


21.5.1 GENERAL 


As we have seen in the previous chapters, turbulence modeling is not an easy task. 
Even in large eddy simulation, in which we only need to model small scales of isotropic 
motions, the process becomes complicated in dealing with energy equation for high- 
speed compressible flows. Thus, our final resort may seem to be a direct numerical 
solution in which no turbulence modeling is needed. However, we require excessive 
mesh refinements and higher order accurate numerical schemes. The computational 
cost for DNS particularly in high-speed compressible flows will be prohibitive. 

In direct numerical simulations (DNS), the Navier-Stokes system of equations is 
solved directly with refined meshes capable of resolving all turbulence length scales 
including the Kolmogorov microscale, 


n= (v3/e)'/4 (21.5.1) 


All turbulence scales ranging from the large energy-containing eddies to the dissipation 
scales, 


0.1 <kyn<1 


with k being the wave number must be resolved (see Figure 21.4.1). To meet this re- 
quirement, the number of grid points required is proportional to L/71 7: Re?^ where L 
is the characteristic length and Re is the Reynolds number referenced to the integral 
scale of the flow. This leads to the number of grid points in 3-D to be proportional to 


N = Re” (21.5.2) 


The number of grid points required for a channel flow may be estimated in terms 
of turbulence Reynolds number Rer [Moser and Moin, 1984; Kim, Moin, and Moser, 
1987] as 





№ = (3Вет)?/* (21,5.3) 
with 
H 
Rer = E (21.54) 
v 


where ur is the shear velocity (approximately 596 of the mean average velocity) апа H 
is the channel height. 

Similarly, the time step is limited [Kim et al., 1987] by the Kolmogorov time scale, 
т = (ује)У2, as 


0.003 H 
pose (21.5.5) 


иту Кет 
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These restrictions are clearly too severe for DNS to be a practical design tool in industry 
in view of currently available computer capacity. 


21.5.2 VARIOUS APPROACHES TO DNS 


The DNS applications have been carried out most successfully using spectral methods in 
simple geometries. Fourier series are applied to the streamwise and spanwise directions 
whereas Chebyshev polynomials or B-splines are used for the wall-normal direction. 
However, the spectral methods are not suitable for practical industrial problems with 
complex geometries and boundary conditions. The use of FDM, FEM, or FVM, although 
not as accurate as spectral methods, is more flexible in handing arbitrary geometries and 
boundary conditions. In view of the fact that turbulence is three-dimensional in nature 
and DNS requires excessive grid refinements, FDM calculations with uniform structured 
grids have been used predominantly in the past. DNS in unstructured arbitrary practical 
geometries and boundary conditions at high Reynolds number flows are severely limited 
by available computer resources. 

Applications of DNS in incompressible or subsonic flows and compressible or super- 
sonic flows are distinguished by several factors: (1) For incompressible simulations, the 
viscous terms are treated usually implicitly, allowing the viscous stability limit to be re- 
laxed, whereas for compressible flows the time discretization is explicit and the allowable 
time step is limited by the viscous stability limit rather than by the convection condition; 
(2) Toward transition to turbulence, instability growth rates are slower in compressible 
flows than in incompressible flows. This will require longer time integration; (3) High- 
speed transitional disturbance modes have high gradients for compressible flows requir- 
ing much more mesh refinements and higher order accuracy in spatial approximations 
than for incompressible flows. 

In DNS, we may use either the temporal or spatial simulation approach. The tem- 
porally evolving simulation is usually limited to periodic inflow and outflow bound- 
ary conditions and a parallel flow without the consideration of the boundary layer 
growth. The spatially evolving approach is more general and practical in which non- 
periodic inflow and outflow boundary conditions are used and the evolution of non- 
parallel boundary layer is accounted for. Some recent advancements for both tem- 
porally and spatially evolving simulations are reported in Guo, Kleiser, and Adams 
[1996]. 

The earlier works on transition and turbulence in boundary layer flows using 
DNS include Kim, Moin, and Moser [1985], Spalart and Yang [1987], Fasel, Rist, and 
Konzelmann [1990], Rai and Moin [1993], among others. 

The DNS solution of the Navier-Stokes system of equations provides the flow vari- 
ables which contain not only the mean quantities but also the fluctuations similarly as in 
LES discussed in Section 21.4. The objective of DNS is to obtain more accurate results 
for turbulence statistics than in LES at the expense of computing costs. Since the disad- 
vantages resulting from possible inadequate subgrid scale modeling are eliminated in 
DNS, it is anticipated that the DNS results may be used as a guidance of improving any 
or all modeling processes for turbulence presented in the previous sections. Details of 
applications in DNS will be presented in Section 21.7. 


21.6 SOLUTION METHODS AND INITIAL AND BOUNDARY CONDITIONS 


21.6 SOLUTION METHODS AND INITIAL AND BOUNDARY CONDITIONS 


Although explicit methods may be used in turbulent flows in general, it is often neces- 
sary to employ implicit methods in order to handle viscosity in wall-bounded turbulence. 
Various numerical schemes such as Runge-Kutta, Crank-Nicolson, Adams-Brashforth, 
among others, have been used in RANS, LES, and DNS calculations using FDM and 
FVM via FVM. For FEM formulations, the FEM equations may be solved using conju- 
gate gradient or GMRES. 

Initial and boundary conditions in turbulent flows are more sensitive to the solution 
as compared with laminar flows. This is because a small change in the initial state 
of turbulent flow is amplified exponentially in time. Since this is physical rather than 
numerical, it is difficult to assess the numerical error if one changes the numerical 
methods to improve the numerical methods or refine the mesh to obtain more accurate 
results. So, the question is: how do we know if we have a good solution? This question 
can be answered with reference to Figure 21.4.1. If the energy spectrum in the smallest 
scales with the wave number larger than the inertial subrange is much smaller than 
the peak in the smaller wave number region, then we may assume that the solution is 
satisfactory. 

For inflow initial and boundary conditions, periodic boundary conditions are conve- 
nient to use (particularly suitable for spectral methods) if flows do not vary in a given 
direction. Otherwise, the initial and boundary conditions may be obtained from other 
simulations, adopted from isotropic turbulence. 

For outflow boundaries, one may use the extrapolation conditions, requiring the 
derivatives of all variables normal to the surface set equal to zero, 


(ри) ;п; = 0 (21.6.1) 


If the flow is unsteady, then it appears that time-dependent boundary conditions be 
implemented by enforcing the time-dependent mass flux conservation at the outflow 
boundary, 


A(pu) = —Atuo(pu) ini (21.6.2) 


with uo being the average velocity of the outflow boundary. This tends to keep the 
reflected pressure waves from moving back to the domain. 

On the solid boundary, the standard no-slip condition can be applied. Because of 
turbulence microscales close to the wall leading to complicated turbulent structures 
including separated flows, one must use highly refined meshes adjacent to the wall. 
Furthermore, in this region, turbulence may remain unsteady even when the flow away 
from the wall has reached a steady state. 

In DNS and LES, the resolved flow may become unsymmetric even if the geometry 
and the flow boundary conditions are symmetric. Thus, the symmetry condition should 
not be used in the simulation of turbulence using DNS or LES. 

As we have seen in multigrid methods (Section 20.2) in which low frequency (small 
wave number) errors are eliminated in coarse mesh, large-scale turbulence can be re- 
solved quickly in the coarse mesh so that computational efficiency can be realized if the 
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solution is then performed on the fine mesh subsequently. This suggests that multigrid 
methods are particularly useful in DNS and LES. 


21.7 APPLICATIONS 


21.7.1 TURBULENCE MODELS FOR REYNOLDS AVERAGED NAVIER-STOKES (RANS) 


Exhaustive numerical demonstrations for turbulence model applications are not at- 
tempted in this section. Instead, we focus on some representative incompressible flow 
applications for RANS. In this illustration, we introduce the work of Thangam and 
Speziale [1992] which shows the comparison of various types of K-e models as applied 
to the backward-facing step shown in Figure 21.7.1.1a. The finite volume method via 
FDM [Thangam and Hur, 1991] is employed with a computational grid of 200 x 100 
mesh (a coarser version is shown in Figure 21.7.1.1b) and Re = 1.32 x 10°. Computed 
results for the standard K-e model with the wall boundary conditions of the two-layer 
case are shown in Figure 21.7.1.2a. 

As compared with the experimental data of Kim, Kline, and Johnston [1980], it is 
seen that reattachment length for the two-layer model (X, = 6.0) is about 15% un- 
derestimated (experimental value, X, — 7.1, from Kim et al [1980]). Despite this dis- 
crepancy, the mean velocity profiles appear to be in good agreement (Figure 21.7.1.2b), 
although the turbulent intensity profiles (Figure 21.7.1.2c) and shear stress profiles 
(Figure 21.7.1.2d) show some deviations from the experimental data. 

For the three layer model, the reattachment length is X, — 6.25 (Figure 21.7.1.3a), 
about 596 improvement from the two-layer case. Mean velocity profiles (Figure 
21.7.1.3b), turbulent intensity profiles (Figure 21.7.1.3c), and shear stress profiles 
(Figure 21.7.1.3d) appear to be the same as in the two-layer model. 





хун 
(b) Computational grid: Y/H=3, Re=1.32x10°, 200 x 100 mesh 


Figure 21.7.1.1 Incompressible turbulent flow backward facing step, 2-D 
geometry for K-e model analysis, C, = 0.09, Cg, = 1.44, Ce2 = 1.92, ok = 
1.92, ое = 1.0, С” = 1.68 [Thangam and Speziale, 1988]. 
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Figure 21.7.1.2 Results with the standard K-e two-layer model [Thangam and Speziale 1988], compared with 
Kim et al. [1980]. (a) Contours of mean streamlines. (b) Mean velocity profiles at selected locations, compared 
with experiments [Kim et al., 1980]. (c) Turbulence intensity profiles. (d) Turbulence shear stress profiles. 
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Figure 21.7.1.3 Results with the standard K-e three-layer model [Thangam and Speziale, 1988]. (a) Contours 
of mean streamlines. (b) Mean velocity profiles at selected locations, compared with experiments [Kim et al., 
1980]. (c) Turbulence intensity profiles. (d) Turbulence shear stress profiles. 
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Figure 21.7.1.4 Results with the nonlinear (anisotropic) K-e three-layer model [Thangam and Speziale, 1988]. 
(a) Contours of mean streamlines. (b) Mean velocity profiles at selected locations, compared with experiments 
[Kim et al., 1980]. (c) Turbulence intensity profiles. (d) Turbulence shear stress profiles. 


It is interesting to note that significant improvements for the reattachment length 
(X, = 6.9), only 3% deviation from the experimental data, arise when the nonlinear 
(anisotropic) K-e model is used (Figure 21.7.1.4a). Other data for the mean velocity, 
turbulent intensity, and shear stress profiles (Figure 21.7.1.4b,c,d) still show some devi- 
ations from the experiments. 


21.7.2 LARGE EDDY SIMULATION (LES) 


(1) Incompressible Flows 

We consider here turbulent incompressible flows for a 3-D backward-facing step ge- 
ometry (Figure 21.7.2.1) using LES as reported by Fureby [1999]. In this example, the 
results of the various LES models including the Smagorinsky model (SMG), dynamic 





Figure 21.7.2.1 
[Fureby, 1999]. 


Backward-facing step 3-D geometry for LES analysis 
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Table 21.7.2.1 Overview of Simulations, Grids, and Global Quantities 


Case/ Grid; 5г, x1 / 
run Re, 10^  SGS mode resolution A/h 06»/0% = h=6 


Al 15 OEEVM _ 87,104:2A 68 025 | 0.07 
A2 15 OEEVM  2044603A/2 6.6 026 | 0.07 
Bl 22 OEEVM  2366,503A/] 71 027 0.06 
B2 22 OEEVM  1704002A 71 025 | 0.06 
B3 22 SMG 1704002^ 72 024 | 0.07 
BA 22 DSMG 1704002A^ 741 027 | 0.07 
В5 22 MILES 1704002л 74 025 | 0.05 
B6 22 OEEVM 1,152,600; л 7.0 028 | 0.06 
Cl 37 OEEVM  366,502^ 69 026 | 0.06 
Exp* 15 65 028 

Exp* 22 70 028 

Exp* 37 68 028 





*Pitz and Daily [1981]. 





Smagorinsky model (DSM), one-equation eddy viscosity model (OEEVM ) [Lesieur 
and Metais, 1996], and monotonically integrated large eddy simulation (MILES) 
[Fureby, 1999] are compared with those of the experimental results of Pitz and Daily 
[1981]. In MILES, the Navier-Stokes system of equations are solved using the monotonic 
integration with flux limiters in which high-resolution monotone methods with embed- 
ded nonlinear filters providing implicit closure models so that explicit SGS models need 
not be used. Various test cases are summarized in Table 21.7.2.1. 

Contours of streamwise instantaneous velocity as shown in Figure 21.7.2.2a indicate 
the free shear layer terminating at approximately x;/h = 7. Figure 21.7.2.2b shows the 
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Figure 21.7.2.2 Instantaneous velocity and velocity fluctuation contours in 


the centerplane [Fureby, 1999]. (a) Streamwise velocity component. (b) Ver- 
tical velocity component. (c) Spanwise velocity component. 
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Exp. Re-15000 
Exp. Re=22000 
Exp. Re=37000 





Figure 21.7.2:3 Streamwise mean velocity profiles « v4 > downstream of the step at (a) x;/H — 2, 
Re — 15 x 10? (b) 11/H = 5, Re = 22 x 103, and (c) x; /H — 7, Re — 37 x 10? [Fureby, 1999]. 


vertical flow patches, with alternating positive and negative V2 regions of spanwise 
Kelvin-Helmoltz vortices. Spanwise velocity fluctuations are shown in Figure 21.7.2.2c, 
with peak values reaching as high as 0.5 uo near reattachment. The near wall region 
appears laminar-like in the simulation as well as in the experiment [Pitz and Daily, 
1981]. 

Streamwise mean velocity profiles at various downstream locations are shown in 
Figure 21.7.2.3. The results of MILES and LES results using OEEVM, SMG, and DSMG 
models are compared with the experimental data [Pitz and Daily, 1981] for various cases 
given in Table 21.7.2.1. It is seen that all LES models perform well as compared with the 
experimental data, whereas the K-e model deviates considerably toward townstream. 

Figure 21.7.2.4 shows the power density spectra as a function of the nondimen- 
sional frequency or the Strouhal number Sr — fh/v;. Spectra are presented at two 
locations downstream of the step for run B1 (Figure 21.7.2.4a,b), for different Reynolds 
numbers (Figure 21.7.2.4c) and for different SGS models (Figure 21.7.2.4d). Note that 
all spectra exhibit a well-defined Sr? range over one decade. The energy in the 
smaller scales is found to be more evenly distributed among the velocity components 
(Figure 21.7.2.4a,b), indicating a trend toward isotropy. The energy distribution in the 
larger scales is anisotropic, the v; component being the most energetic. 

Instantaneous spanwise vorticity © and streamwise vorticity o; contours with the 
step height and inflow velocity in typical x; — x2 and x2 — x3 planes are shown in Figure 
21.7.2.5 for runs A2, B1, B2, and C1. The shear layer separating from the step rolls 
up into coherent @3 vortices due to the shear layer instability. They undergo helical 
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Figure 21.7.2.5 Instantaneous spanwise @3 and streamwise vorticity ©; contours 
normalized with the step height and inflow velocity in typical x1 — x2 and x2 — x3 
planes: (a) 3 run A2, (b) &3 run B1, (с) 3 run B2, (d) @3 run C1, (e) $i run A2, 
(f) &1 run B1, (g) o1 run B2, (h) o; run C1 [Fureby, 1999]. 


pairing as they are advected downstream to endure vortex stretching effects due to the 
three-dimensionality of the flow. 


(2) Compressible Flows 

The large eddy simulations for compressible flows have been studied by many in- 
vestigators. Among them are Speziale et al. [1988], Moin et al. [1991], Erlebacher et al. 
[1992], Spyropouros and Braisdell [1995], and Ducros et al. [1999]. 

The LES applications to compressible flows require higher order upwinding approx- 
imations of variables, particularly for shock wave/turbulence interactions. TVD or ENO 
schemes for FDM in Chapter 6 and stabilized FEM schemes in Chapter 13 may be used. 
Here we briefly describe the work of Ducros et al. [1999] on LES for shock/turbulence 
interactions. 

In this work, a second order finite volume central scheme with FDM is used together 
with the artificial viscosity of Jameson et al. [1981] as shown in Section 6.6.1 and the 
filtered structure function (FSF) model [Metais and Lesieur, 1992] (see Section 21.4.3). 
Here a sensor (limiter) for triggering artificial dissipation is developed to perform LES 
of the shock/turbulent interaction by multiplying the standard limiter Y as given in 
(6.6.2) by the local function ® defined as 


(Уу)? 


_ 1721 
(У. у)2 + 02 ФЕ vues) 


where o is the resolved vorticity and ғ = 10—30 is a positive small number so that this 
function varies between 0 for weakly compressible regions to about 1 in shock regions. 
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М1=1.2 





Free stream 
conditions 


Imposed 
inlet conditions 


Figure 21.7.2.6 Schematic diagram of the computational domain for sim- 
ulations ST-1 to ST-5. Periodic conditions are applied in the y- and 
z-directions [Ducros et al., 1999]. 


Thus, the artificial viscosity takes the form modified from that in (6.6.1) as 
(2) 


Брду == КО Кра раја Фау (21.7.2.2) 
with 
W412 Pi41/2 = тах(;Ф,, УФ) (21.7.2.3) 


The geometric configuration for the analysis is shown in Figure 21.7.2.6. The mean 
flow is in the x-direction, with the periodic boundary conditions applied in the y- and 
z-directions. Table 21.7.2.2 shows the various test cases, ST-1 through ST-5, with V and 
®W indicating the unmodified and modified versions, respectively. Figure 21.7.2.7 shows 
the distributions of the mean streamwise velocity, pressure, and Mach number. Note 
that the refined mesh gives a closer Rankine-Hugoniot jump condition. 

Figure 21.7.2.8a,b shows the evolution of the normalized turbulent kinetic energy 
and turbulent Mach number for some simulations of Table 21.7.2.2. It is interesting to 
note that only the modified limiter ®W predicts a correct decay of turbulent kinetic 
energy for the preshock region, whereas the standard limiter [Jameson et al., 1981] 
exhibits a spurious dissipation (ST-1 and ST-3). As observed in Lee et al. [1993] and 
Lee et al. [1997], the isotropic flow becomes axisymmetric through the shock. This is 


Table 21.7.2.2 Parameters of Simulations for the Three-Dimensional Shock/Turbulence Interaction 


(nx, ny, nz) Grid K? к? Limiter 


Simulation 





ST-1 
ST-2 
ST-3 
ST-4 
ST-5 


Note: The resolutions are referred to as resolution 1 (respectively, 2, 3) for 64 x 32 x 32 (respectively, 


64 x 32x 32 
64 x 32 x 32 
262 x 32 x 32 
262 x 32x 32 
156 x 32x 32 


262 x 32 x 32 and 156 x 32 x 32). 
Source: [Ducros et al., 1999]. Reprinted with permission from Academic Press. 


Isotropic 
Isotropic 
Locally refined 
Locally refined 
Locally refined 


1.5 
15 
15 
1.5 
1.5 
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9-———o simulation ST-4 
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G—-c simulation ST-1 
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e— simulation ST-4 
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x 

(b) 
Figure 21.7.2.7_ The x distribution of mean streamwise velocity, pressure, and Mach number [Ducros et al., 
1999]. (a) X distribution of mean steamwise velocity 7 (top) and mean pressure p (bottom) accross the 
shock wave for simulations ST-1, ST-2, and ST-4; dashed lines denote the laminar values satisfying Rankine- 
Hugoniot jump conditions. (b) The x distribution of mean Mach number for simulations ST-1, ST-2, and ST-4 
with the same legend as the previous figure. 


shown in Figure 21.7.2.8c by the streamwise distribution of the Reynolds stresses (ST-2 
and ST-4). 

The streamwise and spanwise distributions of normalized vorticity fluctuations are 
displayed in Figure 21.7.2.9. Note that the cases of standard limiter (ST-1 and ST-3) 
leads to a spurious decay of vorticity, whereas this non-physical behavior is corrected 
by means of the modified limiter (ST-2, ST-4, ST-5). 

Figure 21.7.2.10a shows a cut of instantaneous streamwise and spanwise components 
of vorticity for ST-1. No change in size and intensity of the scales for both components 
is visible, although the size of the smallest scales is larger than the width of the shock. 
The same variables for ST-4 are shown in Figure 21.7.2.10b. Here, the x-component 
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Figure 21.7.2.8 The x distribution of normalized turbulence kinetic energy, turbulent kinetic Mach number, 
and normalized Reynolds stresses [Ducros et al., 1999]. (a) The x distribution of normalized turbulence 
kinetic energy E(x)/ E(0) for simulations ST-1-4. (b) The x distribution of turbulence Mach number M, for 
simulations ST-1, 2, 4. (c) The x distribution of normalized Reynolds stress Rjj(x)/Rij(0) for stimulations 
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Figure 21.7.2.9 The x distribution of normalized fluctuation vorticity components [Ducros et al., 1999]. 
(a) The x distribution of normalized fluctuations vorticity component à (x)/92 (0) for simulations ST-1-5. 
(b) The x distribution of normalized fluctuations vorticity component a? (x) /® (0) for simulations ST-1-5. 
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Figure 21.7.2.10 Instantaneous cut of the streamwise vorticity components [Ducros et al., 1999]. (a) Instan- 
taneous cut of the streamwise wx, (top) and of the transverse to w; (bottom) vorticity field for simulation 
ST-1. Isopressure lines show the instantaneous position of the shock. The mean flow goes from left to right. 
(b) Instantaneous cut of the streamwise wx, (top) and of the transverse to w, (bottom) vorticity field for 
simulation ST-4. Isopressure lines show the instantaneous position of the shock. The mean flow goes from 
left to right. 


undergoes a little change in intensity, while the intensity of the z-component increases 
through the shock and some structures of smaller scales appear in the post-shock region. 


21.7.3 DIRECT NUMERICAL SIMULATION (DNS) FOR COMPRESSIBLE FLOWS 


The research on DNS was primarily concentrated on incompressible flows [Kim et al., 
1987; Spalart, 1988; Moser and Moin, 1984, among others]. Recently, DNS calculations 
have been extended to compressible flows [Pruett and Zang, 1992; Rai and Moin, 1993; 
Huang et al., 1995, among others]. From the numerical viewpoint, the direct numerical 
simulation is much more difficult in compressible flows dealing with higher Reynolds 
numbers and higher Mach numbers. As an example, we present here the work of Rai 
and Moin [1993]. 

In this example, the analysis is carried out using the temporally fully implicit and 
fifth order accurate spatial discretization with FDM for the primitive flow variables as 
shown in Section 6.6.2. Also, the inlet boundary conditions include the perturbation 
velocity components given by the Fourier series representation for the 3-D channel 
flow. 

The geometry with a zonal grid system and the two grid options (A,B) are presented 
in Figure 21.7.3.1a,b. The computed power spectrum, skin friction, and mean velocity 
profiles are shown in Figure 21.7.3.2, whereas turbulence intensities and Reynolds stress 
distributions are presented in Figure 21.7.3.3. The results appear to be qualitatively in 
agreement with experimental data. 

Figure 21.7.3.4a represents spanwise vorticity contours in an (x, y) plane at different 
times in the transition region with the y-direction expanded by a factor of 10 and the 
letter *d" on the ordinate indicating the laminar boundary layer thickness at Re, — 
2.5 x 10°. This figure shows the rollup of its tip into a spanwise vortex. Streamwise 
vorticity contours at yt = 34.5 are presented in Figure 21.7.3.4b. The letter “s” on the 
ordinate denotes the dimension of the computational region in the z-direction. Here. 
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Figure 21.7.3.1 The geometry of 3-D duct and zonal grid system [Rai and Moin, 1993]. (a) 


Schematic of computational region (not to scale). (b) Zonal configurations used in grids 
A and B. 


it is seen that the transition boundary is marked by the appearance of counter-rotating 
vortex pairs in the region Re, < 4.0 x 10°. Figure 21.7.3.4c shows crossflow velocity 
vectors in a (y, z) plane cutting through the largest pair of vortices. The letter “d” on 
the ordinate represents the laminar boundary layer thickness at Re, = 4.0 x 10°. The 
cross sectional structure of this pair of vortices is clearly seen in this figure. Further 
details are given in Rai and Moin [1993]. 

Some recent contributions in DNS include Pointsot and Lele [1992], Pruett and 
Zang [1992], Choi et al. [1993], Lee et al. [1993], Huser and Biringen [1993], Huang 
et al [1995]. Pruett et al [1995], Mittal and Balachandar [1996], and Guo et al. [1996], 
among others. In all cases, the main features in DNS are that higher order accurate 
computational methods must be used with refined mesh, and thus the computer cost 
will be very excessive. 
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Figure 21.7.3.2 Power spectrum, skin friction, and mean velocity profiles [Rai and Moin, 1993]. Reprinted 
with permission from Academic Press. 


21.8 SUMMARY 


In this chapter, we have provided a brief review of the current state of the art on tur- 
bulence, including not only the theory of turbulence but also the examples of compu- 
tations. Turbulence models with Reynolds averaged Navier-Stokes equations (RANS), 
large eddy simulation (LES), and direct numerical simulation (DNS) are covered. 

Turbulence models include zero-equation models, one-equation models, two- 
equation models, second order closure models (Reynolds stress models), algebraic 
Reynolds stress models, and models with compressibility effects. Their advantages and 
disadvantages are noted. 

Although the turbulence model approaches are still used in practice, there is a trend 
toward favoring LES for more accuracy, in which large scales are calculated and only the 
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(a) 





362,500 412,500 462,500 512,500 
(b) 





S/3 2 5/2 
(с) 
Figure 21.7.3.4 Spanwise and streamwise vorticity contours and crossflow velocity vectors 
[Rai and Moin, 1993]. (a) Spanwise vorticity contours in (x, y) plane, 2.5 х 10° < Ве; < 
4.0 x 105,t = 51.258* /Uco. (b) Streamwise vorticity contours in (x, y) plane, yt = 34.5, 3.6 x 
105 < Ве; < 5.1 х 105,0 < 2 < 5. (с) Crossflow velocity vectors at the streamwise location 
Re, — 384,375. Reprinted with permission from Academic Press. 


REFERENCES 


small scales are modeled. However, the small scale modeling is still in need of further 
research for high-speed compressible flows and reactive flows. 

Our ultimate goalis then the DNS in which no modeling is required. Unfortunately, 
the state of the art on DNS is far from practical applications due to demands in un- 
available computer resources. If and when DNS becomes a reality, then our concern 
is the most accurate numerical simulation approaches from those introduced in Parts 
Two and Three. This will be the focus of our research in the future. In this vein, the 
FDV theory introduced in Sections 6.5 and 13.6 will be particularly useful in resolving 
turbulence microscales as accurately as possible. Some examples of FDV applications 
with K-e turbulence models for combustion are presented in Section 22.6.2. 
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CHAPTER TWENTY-TWO 





Applications to Chemically Reactive 
Flows and Combustion 


22.1 GENERAL 


In this chapter, we examine computations for reactive flows in general with computa- 
tional combustion in particular. In reactive flows, the conservation equations for chem- 
ical species are added to the Navier-Stokes system of equations. This addition also 
requires a modification of the energy equation. Furthermore, the sensible enthalpy is 
coupled with the chemical species, which contributes to the heat source and diffusion 
of species interacting with temperature. Chemical reactions in high-speed turbulent 
flows with high temperatures are of practical interest. They are involved in hypersonic 
aircraft and reentry vehicles. In this case, it is necessary that the vibrational and elec- 
tronic energies be taken into account, in which the ionization of chemical species may 
be important. Thus, the chemically reactive flows and combustion require significant 
modifications of not only the governing equations but also the existing computational 
methods discussed in previous chapters. 

In general, we are concerned with characterizing ordinary flame and detonation by 
different time scales. These scales range over many orders of magnitude. When reaction 
phenomena are modeled such that characteristic times of variation are shorter than the 
time step used, the equations describing such physical phenomena become numerically 
stiff with respect to convection and diffusion. 

Another type of difficulty is the disparity in spatial scales occurring in combustion. To 
model the steep gradients at a flame front, an extremely small grid spacing is required. In 
addition, complex phenomena such as turbulence, which occur on intermediate spatial 
scales, lead to difficult modeling problems. 

The third set of obstacles arises because of the geometric complexity associated with 
real systems. Most of the detailed models developed to date have been one-dimensional. 
Thus, they give a very limited picture of how the energy release affects the hydrody- 
namics. Even though many processes in a combustion system can be modeled in one 
dimension, there are others, such as boundary layer growth or the formation of vortices 
and flow separation, which clearly require at least two-dimensional hydrodynamics. 
Combustion in the presence of shock wave turbulent boundary layer interactions de- 
mands a complete three-dimensional analysis. 

The final consideration is the physical complexity. Combustion systems usually have 
many interacting species. These are represented by sets of many coupled equations 
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which must be solved simultaneously. Complicated ordinary differential equations de- 
scribing the chemical reactions or large matrices describing the molecular differential 
equations are costly and increase calculation time by orders of magnitude over ideal- 
ized or empirical models. The fundamental processes in combustion include chemical 
kinetics, laminar and turbulent hydrodynamics, thermal conductivity, viscosity, molecu- 
lar diffusion, thermochemistry, radiation, nucleation, surface effects, evaporation, con- 
densation, etc. Before a model of a whole combustion system can be assembled, each 
individual process must be identified. These submodels are either incorporated into the 
larger model directly or, if the time and spatial scales are too disparate, they must be 
incorporated phenomenologically. In this process, microscopic details of chemistry and 
physics are not considered. Instead, we take a macroscopic or continuum view of the 
domain under study. 

It is quite common that reactive flows and combustion occur in turbulent environ- 
ments. The subject of turbulence, discussed in Chapter 21, then plays a new role in 
reactive flows and combustion. Both spatial and temporal scales must be reevaluated. 
Reynolds numbers and Damkohler numbers affect suitable selections of numerical 
schemes. For high-speed flows, the situation is even more complex. High Mach num- 
bers associated with shock waves must be compromised in determining both spatial 
and temporal scales. Thus, the reactive flows and combustion in shock wave turbulent 
boundary layer interactions represent extremely difficult physical phenomena for a nu- 
merical simulation. Most likely, in this case, temperature gradients are high and the 
role of Peclet numbers is crucial as well. The reaction rates for many common chemical 
reactions are affected by turbulent flow. Thus, much of the data on file for reaction rates 
is also altered. 

With these basic items of consideration in mind, our focus then will be the com- 
putational strategies in solving the governing equations involved in reactive flows in 
general with combustion in particular. These governing equations are summarized 
in Section 22.2, followed by computation of chemical equilibrium in Section 22.3, 
chemistry-turbulence interaction models in Section 22.4, and hypersonic reactive flows 
in Section 22.5. Finally, we examine some applications in Section 22.6. These examples 
include supersonic inviscid reactive flows (premixed hydrogen-air), turbulent reactive 
flow analysis with RANS models, PDF models for turbulent diffusion combustion, spec- 
tral element methods for spatially developing mixing layer analysis, spray combustion 
for turbulent reactive flows, LES and DNS analyses for turbulent reactive flows, and 
hypersonic nonequilibrium reactive flows with vibrational and electronic energies taken 
into account. 


22.2 GOVERNING EQUATIONS IN REACTIVE FLOWS 


22.2.1 CONSERVATION OF MASS FOR MIXTURE AND CHEMICAL SPECIES 


Before we discuss the reactive flow governing equations, let us summarize definitions 
of variables involved in reactive flows. 


Mass Concentration, p; 
The mass of species k per unit volume of the mixture. 
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Molar Concentration, C; — p;/W; 
The number of moles of species k per unit volume with W; being the molecular 
weight. 


Mass Fraction, Y; = p/p 
The ratio of mass concentration of species k to the total mass density of the mixture, 
Ea Y; = 1, with N being the total number of species. 


Mole Fraction, X; = C/C 
The ratio of molar concentration of species k to the total molar density C of the 
mixture, with Y^? , X, — 1. 


Number Density, N; = Се/р = УМ 
Actual number of moles of species k. 


Partial Pressure for a Mixture 


N 
p= x po with X= a 
k=l Р 


Equation of State 


so 

=ркту — 

p-p 2. W 
with R° being the universal gas constant (8.3143 J/g-mol K). 


Stoichiometric Condition 

This is the most stable condition of chemical reactions, defined by the equivalence 
ratio 
b= F/O С 
(F/ O)si 
with F — mass of fuel, O= mass of oxidant, and the subscript st denoting the stoichio- 
metric condition (most stable condition). 





Mixture Fraction 
Ем — БА 
р= 20—24 
бе — бА 
where & denotes any extensive property (total energy, mass, etc.), £ = Yr — (F/O)s: Yo, 
with subscripts F, A, and M representing fuel, air, and mixture, respectively. 


The Law of Mass Action 
Chemical reactions are characterized by the chemical reaction equations ofthe form 


N 


kp N 
X vuM z? Y vuM (i=1,...M) (22.2.1) 
k=1 kb k=1 
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in which vj; is the stoichiometric coefficient of the species k for the reaction step i, 
with the prime and double primes representing the reactant and product, respec- 
tively. Mx is the chemical symbol for the species k, and kp and kp denote the specific 
reaction rate constants for the forward and backward reactions, respectively. These 
reactions are governed by the so-called law of mass action related by the reaction 
rate wx, 


M 


N МА N p” 
ok = WY (vi — км Пс’ -ь су (22.2.2) 
j=l j=l 


i=1 


where C; is the molar concentration. Using the Arrhenius law, the specific reaction rate 
constants of species k are in the form 





" E; Ку N С) 
Ку = A; T exp|-— RO , Кы = K? Ke = П Cie (22.2.3) 
ј=1 


Here, Aj is the frequency factor, o; is the constant, E; is the activation energy, and R° is 
the universal gas constant, K, denotes the equilibrium constant, and Cj e refers to the 
molar concentration at thermodynamic equilibrium. 

The law of mass action, as confirmed by numerous experimental observations, states 
that the rate of disappearance of a chemical species is proportional to the products of 
the concentrations of the reacting chemical species, each concentration being raised to 
the power equal to the corresponding stoichiometric coefficients. Thus, it follows from 
(22.2.1) and (22.2.3) that the forward reaction can be given by 


N 


M v^. 
Ej Хр\? 
вк = У У (07 – 0) А Т ехр (- ) (32) (22.2.4) 
x wr) (3 


j=l 





where the pressure p is related by the partial pressure p; and mole fraction X; as 
p= pP; Бре 
j 


Chemical kinetics and thermodynamic models and constants for various chemical 
reactions are available in the literature [Gardiner (ed), 1984; Westbrook and Dryer, 
1984]. 


Mixture Conservation Equations 

Let us now consider the continuity equation for component A in a binary mixture 
with a chemical reaction at a rate w 4 (kg m~> sec~!), known as the mass rate of produc- 
tion of species A, 

Op A 


Ud +V. (pav A) = WA (22.2.5а) 


Similarly, the equation of continuity for component B is 


a 
P + V- (pBYB) = oB (22.2.5b) 
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Adding (22.2.5a) and (22.2.5b) gives 


à 
25 + У. (ру) = 0 (22.2.6) 


The above equation results from the law of conservation of mass 
од + ов = 0, ра+рв = р, рдУд + рвув = ру 


where the mixture velocity v is related by the diffusion velocity V, and the species 
velocity vx 


Ук=ук—У (22.2.7a) 


with 
у= Урук | x (22.2.7b) 
k k 


which leads to 


У ркуе= У pV =0, KV =0 (22.2.7c) 
k k k 

In terms of the molar units, the continuity equation takes the form 

С 

a + У: (Сдуд) = ФА (22.2.8) 


where o4 is the molar rate of production of A per unit volume. 
The species mass flow may be written in terms of the Fick's first law of diffusion, 


РАМА = —p DagVYA (22.2.9) 


where Dag is the diffusion constant for rigid spheres of two unequal mass (m4, mg) and 
diameter (d4, dg) [Hirschfelder, Curtis, and Bird, 1954; Gardiner, 1984] 


usse ob as Ti 
487 3 33) Уста  2тв ee 
p 








2 


with k being the Boltzmann constant. More elaborate forms of diffusion constant will 
appear in Section 22.5. 
It follows from (22.2.5)-(22.2.9) that 


д 

T +V- (pav) = (рин) и (22.2.10) 
Similarly, we have, from (22.2.8) and (22.2.7), 

СА = 


where X4 denotes the molar fraction for the species A. 
Notice that if chemical reactions are absent and all velocities vanish, then 


“A _ раву?Са (22.2.12) 


22.2 GOVERNING EQUATIONS IN REACTIVE FLOWS 


which is called Fick's second law of diffusion, and is valid in solids or stationary non- 
reacting fluids. 

In view of (22.2.7) and (22.2.5), the continuity equation for a multicomponent system 
for species becomes 


a 
570 Y)+V-[p¥ilv+Vi)] =ox, (kK=1,2,...,N) (22.2.13) 


where we have used the relation px = p Yg. Carrying out differentiation in (22.2.13) and 
satisfying (22.2.7), we obtain 


ду 
рг 4 p(v- V)Y 4 V - (pK V4) = o (22.2.14) 


Using the Fick's first law of diffusion in (22.2.14), we obtain the conservation of mass 
equation for Y; in the form 


9 Y, 


which indicates the existence of N species equations. Thus, (22.2.6) and (22.2.15) consti- 
tute the conservation of mass for the mixture and individual species. It is now obvious 
that any one of these N equations may be replaced by the continuity equation for the 
mixture in any given problem, indicating that only N — 1 equations of the Y; species 
are independent. 


22.2.2 CONSERVATION OF MOMENTUM 


For reacting fluids with a mixture of species k, the body force, pF, acting on species k 
will contribute to the rate of change of the momentum. 


N 
РЕ = рУ У 
k=1 
in which f; is the external force per unit mass on species k. Thus, the momentum equation 
takes the form 


дт; 


дх 


ду 


рО УУ: 





. N 
p lij p Y Vide (22.2.16) 
1 k= 


1 


where 7;; is the viscous stress tensor, 


ду | ду; 209 
sei ul e 22.2.17 
"ij x т Ox; 30x, ) | 








with u being the viscosity and ð; is the Kronecker delta. Substituting (22.2.17) in 
(22.2.16) we obtain: 





д 1 N 
P + р(у- Ују = –Ур + јул + qv . v] +p У; (22.2.18а) 
К=1 
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The momentum equation may be written in the conservation form 


ду; 


д д 18 
Sv) gc ov) a oh (201197 





= = р » Yi fj  Q2248b) 


in which both continuity (22.2.3) and momentum (22.2.18a) equations are satisfied. 
Throughout this chapter, the subscripts for species and indices for tensors are inter- 
changeably used, so the reader should distinguish them from the physical aspect of 
each case. 


22.2.3 CONSERVATION OF ENERGY 


The reactive flow energy equation may be written in various forms. Let us define the 
stagnation energy E as 


1 
Е =Е+ ҮСҮ (22.2.19а) 
where £ is the specific internal energy density 


N 
р 
= Уин 5 (22.2.19b) 


with Hj, being the enthalpy given by 


Hy, = He + Hk (22.2.20a) 

where H, is the sensible enthalpy above the zero-point enthalpy A, 
T 

H; = | Cod T (22.2.20b) 

so that the static enthalpy is of the form 
N T _ 
Hey ине v (n «f cad) =) YH? +H (22.2.21) 
k k=1 T, k 


with H = Y^, Y. Hy. A general form of the specific heat for k species (thermodynamic 
model) is given by 


Cok = Ak + BiT + CT? + DT? + Ерт“ 22.2.22a 
p 


If we consider a linear form (first two terms on RHS above), then the integral in (22.2.21) 
becomes 


T 
1 
f CpkdT = AT + a (22.2.22b) 
T 


The coefficient of these polynomials are available from the general data bank in the 
JANNAF Tables, or Hirschfelder et al. [1954]. 
The nonconservation form of the energy equation may be written as (2.2.9c) 


De 
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with 
а= 49 +9 


where q(O and q? are the heat fluxes due to conduction and chemical species diffusion, 
respectively, 


q? — КУТ (22.2.24) 
N 

0 =ру њим, (22.2.25) 
k=1 


Using the Fick’s first law of diffusion, we have 


N 
qP = —p X` ОУ У (22.2.26) 
k=1 


The additional heat fluxes from the Dufour effect (influence of species gradient on 
temperature), and Soret effect (influence of temperature gradient on species diffusion), 
and radiative heat transfer may be added as necessary [Hirschfelder, Curtis, and Bird, 
1954]. 

It follows from (22.2.23) that the energy equation takes the form 


DH Dp 
af aoe (KVT)+V- (X p Pk Den Ya) t'ijVji (22.2.27) 


Take a substantial derivative of (22.2.21) in the form, 


DH | DH s 
pe +2. Вт (22.2.28) 
Inserting (22.2.14) into (22.2.28), we obtain 
DH DH 
Pe =e t з НОУ рум + ој) (22.2.29) 


Equating (22.2.27) and (22.2.29) and using the Fick’s first law of diffusion lead to the 
nonconservation form of the energy equation, 


DH D H 
B =~ - V-(kVT) - V- (X PT Du VY) – туује == 2 , Неож 
k k 
(22.2.30) 


Using the relation (22.2.20), we may write (22.2.30) in the conservation form as 
ОЕ {әй ер) 2 (kr, Y H Dy Yi + Tijv 
a a i i) = >i + ТУ) 
дї р ax) p P ax; i - p km tk, ГАА! 


=S- Hor (22.2.31) 
k 
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Here, the total energy E is given by 


_ 1 
Е= "+ Уно, – И tum (22.2.32a) 
k 


and the energy due to the body force is of the form 
N 
б=ру Yi. v (22.2.32b) 
k=1 


Equation (22.2.31) is the most general expression of the energy equation for reacting 
flows. By carrying out differentiation as implied in (22.2.31) and having satisfied con- 
servation of mass (22.2.6), momentum (22.2.18a), and species (22.2.14), the remaining 
terms represent the nonconservation form of energy equation, given by (22.2.30) or 


oT др 
DE + (у · yyr|-2 —(v- V)p—iüvji — kv?T — 2, рсре от (У У · V)T 


-- M Ho. (22.2.33) 
k 
in which substitutions 


n-yx[ 


T T 


Cykd T — c, T and m= f Cpkd T — cp T 
Т 


are made for the zero-point enthalpy. 

It should be noted that the energy equation (22.2.27) does not include coupling 
with species equations through (22.2.28). The direct influence of the reaction rate 
appearing on the right-hand side of (22.2.31) is important if chemical reactions domi- 
nate the diffusion process. The chemical reaction as represented by the energy equa- 
tion in (22.2.31) can be either exothermic or endothermic if the relative enthalpy 
change (ratio of the enthalphy change to the total energy) is positive (heat release) 
or negative (heat absorption), respectively. Thus, combustion is the exothermic 
process. 


22.2.4 CONSERVATION FORM OF NAVIER-STOKES SYSTEM OF EQUATIONS 
IN REACTIVE FLOWS 


Grouping all governing equations for continuity, momentum, energy, and species, the 
conservation form of the Navier-Stokes system of equations in reactive flows is written 
as follows: 


aU OE, 96, _ 
ot Ox; OX; B 








(22.2.34) 
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where U, F;, and G; are the conservation variables, 


p ру: 
џ— |РУ F, = | PYV t pài = 
pE р Ем: + ру; –туј= 
p Y рум 
0 
N 
p 25 
k=l 
B= i 
S-29 Mok 
k= 
Ok 
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Tj 
N ae 
КТ = b» p A Dyn Yq, 
k=1 
—p Di Yi 


To prove that (22.2.34) is indeed the correct conservation form, we perform the differen- 
tiation implied in (22.2.34) and recover the nonconservation forms of the equations for 


momentum (22.2.16), energy (22.2.33), and species (22. 


conservation properties across discrete boundaries are 


2.15). If integrated, however, 
guaranteed through physical 


discontinuities such as shock waves as observed in Section 2.2. 

Relationships between chemical reactions and flowfield phenomena which con- 
trol the mixing process are characterized by Damkóhler numbers. Each term in the 
species equation and energy equation influences such relationships, with temperature 
changes closely linked to the chemical reactions. Thus, the Damkóhler number, Da, is 
defined in many different ways (see Table 22.2.1): as the ratio of the mass source to 


Table 22.2.1 Various Definitions of Peclet and Damkóhler Numbers 


У:(рЕ+ р)у kv?T  V-(pHkDwVYx) — —Hiox 








A B С 


D 





Ve (p Yy) КЕ (р Dy Ук) _ Wk 





E F 


G 





uL 


а 
uL 


Din 
oL 


Peclet number, I 
Peclet number, II 


Damkóhler number, I 
puYk 


oL 
p Drm Yk 
L 
Damkóhler number, III и 
ри 
Hro 
kT 
Нро12 
р H Dym Yk 


Damköhler number, II 


Damkohler number, IV 


Damkohler number, V 





convective heat transfer 


conductive heat transfer 
convective mass transfer 


diffusive mass transfer 
mass source 


convective mass transfer 
mass source 
diffusive mass transfer 
heat source 
convective heat transfer 
heat source 


conductive heat transfer 
heat source 


A 
B 
E 
F 
G 
E 
G 
F 
D 
A 
D 
B 
D 
С 


= diffusive heat transfer 
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the species convection( Da;) or to the species diffusion( Dar;) of the species equation. 
Similarly, Damkóhler numbers are defined also as the ratio of the heat source to the 
heat convection( Day), to the heat conduction( Dary), or to the heat diffusion( Day) of 
the energy equation. For example, the Damkóhler number Dar is defined as 

lacis “з=” (22.2.35) 

риў т, 

where L is the characteristic length, 7; and v, are the characteristic diffusion time 
and characteristic reaction time, respectively. If the reaction is very fast, 7, « та or 
Da — oo, this is known as the equilibrium chemistry. The so-called frozen chemistry 
results if 7, > 74 or Da — 0. The finite rate chemistry prevails for 0 < Da < ow. It will 
be shown later that the Damkóhler numbers are instrumental in determining appropri- 
ate numerical schemes as dictated by the dominance of each of the terms in both the 
energy and species equations, indicative of stiffness or time and length scales (Section 
13.6 for FDV methods). 

In correspondence with the above definitions, the equilibrium chemistry may be 
represented by the last equation of (22.2.34) with 


д ду 
о (рИм – p Din JE 
Xi 





OX; 


which leads to 





Žo Yı) = ox (22.2.36a) 
or 
d E; 
Ok = —(p Ү;) = == = Wk » (vi; — vy) Ai TS exp (- m) I] (22) 


j=1 


=з 


(22.2.36b) 


The frozen chemistry occurs for w = 0 so that the species equation takes the form 





д дү, 
Žo Y) To (o Ум; — P Dkm x) =0 (22.2.37) 


Our objective is to solve simultaneously the Navier-Stokes system of equations for 
the compressible reacting flow given by (22.2.34). The main variable solution vector 
is the conservation flow variables U. Once the solution is obtained, it is necessary to 
convert (decode) the conservation variables into the primitive variables. Although the 
process is trivial for nonreacting equations, this is not the case for the reacting flows. In 
order to calculate temperature, we utilize the Lagrange interpolation polynomials for 
the total enthalpy as follows. 

To begin, we equate the total enthalpy for the chemical species to the total flowfield 
static enthalpy. 


N 

1 
) XH E+ RT - svi (22.2.38) 
kal 
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Consider the j discrete temperature abscissa, j — 1,..., J, such that 
Н.Т) = H,; for; Z(j-1)AT wih ZzT-zT 
Applying the Lagrange interpolation polynomials to Hx, j leads to 


| aneta Te Aea, 
n= lac EX me 2.5 [fe E Е =т= 2» [n 


С Цы) 
и |Н 
(ja — 5-1) (Tja — Tj) (22.2.39) 
with 
IT-T] <AT (j=2,...,J—1) 


Assuming that AT is constant, we have 
1| T T T T 
Huj;—z|—-—6g-1)|l—-—jHja-i—-—G-2||l—-iHP;j 
k, j [57 G [хт i &, j-1 [хт G Jas i k, j 


+15 G э хт G D Hus 


= Ao? + Ва + С 





(22.2.40) 
with 


1 1 
A= EZ — Hj + 2 1 


Lo. | " 
8-|-5ej -08,4- 0j - 2; - 50i - 9H] 


c- [570 - DHua - j - 2H 56 - DG - 2g | 


T 
Q = —— 
AT 
Substituting (22.2.40) to (22.2.38) leads to 


ао2 +ba+c=0 


or 


+ Ла 
а= ИЗГЕ (22.2.41) 
a 


where 


N 
a= У. ҮКА 
К=1 


М 0 
КАТ 
Бе у ги (в+ Wi ) 


N 1 
c= ~ v(c — E+ n) 


К=1 
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Thus, the temperature and pressure are determined as 
Т = адт 


N 
ү, (22.2.42) 
enor ys E 
р=р Уу, 


The solution of the Navier-Stokes system of equations in conservation form is de- 
sirable for high speed compressible flows. However, as indicated earlier (Section 6.4), 
the preconditioning of the time dependent term is an important choice particularly 
for low speed incompressible flows, in which the solution vector is altered already 
in terms of primitive variables and thus the cumbersome process of conversion of 
the conservation flow variables to primitive variables as shown above can be eli- 
minated. 


22.2.5 TWO-PHASE REACTIVE FLOWS (SPRAY COMBUSTION) 


The combustion of liquid fuel sprays has numerous important applications in diesel 
engines, gas turbines, and space shuttle main engines. The prediction of the flow prop- 
erties of spray flames requires the consideration of two phases in the flowfield. Various 
approaches [Faeth, 1979; Sirignano, 1993; Sirignano, 1999, among others] have been 
suggested to model the coupling of the discontinuous gas-liquid phase. There are three 
approaches to spray combustion modeling: Eulerian-Eulerian formulation, Eulerian- 
Lagrangian formulation, and probabilistic formulation. 

The Eulerian-Eulerian approach treats both gaseous and liquid phases as contin- 
uum. In the Eulerian-Lagrangian approach, the gas field is described in Eulerian co- 
ordinates and the liquid droplet field is described in the Lagrangian formulation. This 
approach employs computational particles to represent a collection of physical particles 
having the same attributes such as spatial location, velocity, mass, temperature etc. The 
motion of the droplet is simulated using a Lagrangian formulation to predict the droplet 
behavior under the gas phase. The influence of the liquid phase on the gas phase is 
treated by inclusion of coupling source terms arising due to the gas and liquid phase 
interaction. In the probabilistic formulation, we define a droplet number density func- 
tion or, in other words, a droplet number probability density function (PDF). This func- 
tion f(x, t, R, , v, e;) depends upon spatial position x, time t, droplet radius R, droplet 
velocity v, and droplet thermal energy e;. An excellent discussion of spray combustion 
and other related topics may be found in Sirignano [1999]. We introduce below a portion 
ofthe governing equations on Eulerian-Lagrangian formulation whose applications will 
be presented in Section 22.6.2. 

If all external effects except the drag force are neglected, the equations of motion 
for the droplet can be expressed as 





= Uik (22.2.43) 





= PT YK (U; — Uin) (22.2.44) 
k 
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with 
2r kp 
Кек = ——|U; = Ui, (22.2.45) 
H 
24 Re?? 
Coce] k 22.2.46 
2 Al * 6 ) ( ) 


where x;, is the displacement of the droplet characteristics kin the coordinate direction 
i, Uj, is the corresponding droplet velocity component, U; is the gas velocity component, 
Re, is the relative Reynolds number, and Cp is the drag coefficient. 

The droplet evaporation rate and heat balance equation are given as 


Ту = С, С 
ат, (22.2.47) 
P = OL/ MKC px 


where C, and C; denote the evaporation coefficient and the correction factor for the 
convection effect, respectively; 7; is the droplet surface temperature, Qz is the heat 
transferred into the droplet interior, mx is the droplet mass, and cpg is the droplet 
specific heat at constant volume. The parameters involved in (22.2.47) have been pro- 
posed by various investigators [Lefebvre, 1989; Abramzon and Sirignano, 1988, among 
others]. 

Chin and Lefebvre [1983] proposed that 


Са = AnryNg/cpg ln(1-4- Bm) 


Cp = 1 4- 0276 Rej" Ргуз (22.2.48) 


T — T, 
Des ml cee DM н| 
т 
where B,, is the mass transfer number, 
Yrs —Y 
Bn = fs ES 
1- Үр 








zi 
p Wa 
У« = |1+ ( — 1) | 
T | Dfs Wr 


Here, Ys and ps are the mass fraction and the fuel vapor pressure at the droplet surface, 

p and Ys, are the ambient pressure and the fuel mass fraction at the outer boundary 

of the film, and W, and Wy are the molecular weights of air and fuel, respectively. 
Another approach proposed by Abramzon and Sirignano [1988] is given by 


Са = 4uripg D, In(1 + Bm) 
Cp = 14 (Sho/2 — 1)/F(Bm) (22.2.49) 
cpr(T — Tx) 
——— ~- H, 
B 


m 


ои => 
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with 


E ;1n(14- B) 
F(B)=(1+ a 


Sho =1+ (1+ Rex Sc)'/? f(Rex) 
1 for Rez, < 1 
f(Rex) = [ne for 1 < Rex < 4x00 


cy; Sh* 1 
B-(B-l 6-7. K=O 
[24 е 





Le = Ng/P g DeC pg 
Nu* = 1 + (Nuo/2 — 1)/F(B) 
Nuo = 1 + (1 + Rex Pr)? f(Rex) 


cpf(T — T, 
Ay ef = pf B k) 
where F(B) is the film thickness correctin factor and D, is the diffusion coefficient in 
the film. 

Recent advances in two-phase reactive flows or spray combustion may be found 
in Sirignano [1999]. Further discussions on reactive turbulent flows in fluid-particle 
mixtures will be presented in Section 25.3.3. 


22.2.6 BOUNDARY AND INITIAL CONDITIONS 


Boundary and initial conditions for reacting flows are similar to those for nonreacting 
flows except that inflow boundary conditions must include chemical species based on 
reactant species being either premixed or nonpremixed. For the nonpremixed case, 
reactants are specified at separate inflow boundaries, whereas they are specified together 
at the inflow boundaries for the premixed case. 

The Neumann boundary conditions are applied on Py at the wall and outflow 
boundaries as 


(Е; - Gi) ni 2 N (22.2.50) 
Mixture Mass Flux 
ру = А (22.2.51а) 
Momentum Flux 
(рмуј + рбу — Tij) ni — Bj (22.2.51b) 
Energy Flux 

N 
(» Ev; py; — aiv; - KT; У, pu HV) =C (22.2.51c) 
Species Mass Flux =! 


(рум + p YkVri)ni = Dk (22.2.51d) 
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Figure 22.2.1 Neumann boundary conditions for burning of solid fuel. 
(a) Momentum flux Neumann boundary conditions (Burning of solid fuel). 
(b) Species mass flux Neumann boundary conditions (Burning of solid fuel). 
(c) Energy flux Neumann boundary conditions (gas-liquid interface). 


The momentum and species mass flux Neumann boundary conditions for a typical 
burning surface of solid fuel are shown in Figure 22.2.1a and Figure 22.2.1b, respectively. 
Similarly, the energy flux Neumann boundary conditions for a liquid fuel burning surface 
are depicted in Figure 22.2.1c. 

If Dirichlet boundary conditions are specified on Ip, then the Neumann bound- 
ary conditions need not be specified. The Dirichlet boundary conditions are not to be 
specified for the case of Neumann boundary conditions vanishing along the walls and 
outflow boundaries. 

Initial conditions for all chemical kinetics, equation of state, molecular, and thermal 
transport data should be provided at the beginning of the calculation, rather than ap- 
pended as constraints at each time step. Care should be exercised, as these data may be 
the cause for large errors. 
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22.3 CHEMICAL EQUILIBRIUM COMPUTATIONS 


Numerical solutions of the ordinary differential equations (ODE) of the type charac- 
terized by (22.2.36b) representing the equilibrium chemistry are difficult due to the fact 
that a kinetic system is composed of many species whose concentrations can decay (or 
grow) at widely disparate rates (a broad range of reaction rate constants). The numer- 
ical solution is dominated by the species that have the fastest reaction rates. Such a 
system constitutes stiff governing equations. Our objective in reactive flows is to exam- 
ine, by solving such stiff equations, the interactions of many reacting chemical species 
with fluctuating temperature and velocity fields. It is important to provide a numerically 
efficient scheme for calculating chemically complex equilibrium distributions of species 
mole numbers or mass fractions both in equilibrium and/or finite rate chemistry. 

The solution of equilibrium species equations is sought for the following cases: 
(1) we model the reaction mechanisms describing the consumption of fuels and pollu- 
tant formation and destruction in which the nonlinear stiff ODEs are integrated, and 
(2) multidimensional modeling of reactive flows, which includes the equations of fluid 
motion, thus repeating the process of (1) for every grid point in the domain. 

Many numerical techniques and computer programs are available for the solution 
of stiff ordinary differential equations arising in combustion chemistry. There are three 
approaches that have been used to develop some of the well-known computer pro- 
grams. They include DIFFSUB or LSODE [Gear, 1971]; CHEMEO [Young and Boris, 
1977]; CREKID [Pratt, 1983]; GCKP84 [Zeleznik and McBride, 1984], among others. 
In LSODE, backward finite difference schemes are used to resolve stiffness of the non- 
linear equations in conjunction with Newton procedure. CHEMEO utilizes an explicit 
method for regular equations whereas the stiff equations are solved using an asymptotic 
integration. In CREK1D and GCKP84, exponentially fitted methods are used together 
with the Newton-Raphson process. 

Some of the basic equations and computational procedures associated with these 
programs will be discussed in the following section. 


22.3.1 SOLUTION METHODS OF STIFF CHEMICAL EQUILIBRIUM EQUATIONS 


The ordinary differential equations given by (22.2.36) may be recast in the form 


dY, 

E — fi(N,T) ki-ln (22.3.1) 
1 ш n / 

је = р > (vi; — vi)(Rri — Roi) (22.3.2) 


i 
with the initial conditions Y;(t = 0) and T(t = 0) given. Here, Ry; and Rp are the 
forward and backward molar reaction rates per unit volume, respectively, with 





n n 
Rfi = kpi | [ (0 Yov Roi = koi | | (P Yov; (22.3.3) 
1=1 i=1 
-Tfi Ej 
у = Ар Т" exp ( 7 ) T x (22.3.42) 





— Ты Ej 
Ку = Ay T^^ exp ( F ) Ту = ra (22.3.4b) 
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where ky; and ky; are the forward reaction rate constant and backward reaction rate 
constant, respectively, and 


| 1 п 
Кы = К(®°Т)^“ exp (ж 2. (vki — od) (22.3.5) 
1 n 
Ћ = Тр + Ro У (vj; = у) Нк (22.3.6) 
k=l 


where g? is the 1 atm molar-specific Gibbs function of species k, H; is the molar-specific 
enthalpy of species k, and AN; is given by 


AN = 3 v — vi) (22.3.7) 


Equating the temperature exponents in (22.3.4b) and (22.3.5) for k;, we obtain 


a =a; + AN; (22.3.8) 
To solve (22.3.1), we require the enthalpy constraint condition given by 

n 
У УН = H’ = constant (22.3.9) 
k=1 


E qp: (22.3.9) with respect to time and using (23.3.1) leads to 
> Yren 3 z fi, Hy =0 (22.3.10) 


To implement the constraint condition (22.3.10) for the nonlinear equation solvers 
such as in the Newton-Raphson method, it is necessary to have derivatives of quan- 
tities dT/dt and f, in (22.3.10) with respect to temperature and the mass fraction as 
follows: 


Y her fne (a уэ y, tt 








a (dT\ | 9T 
Ота) N 
Yen 
k=1 
a dT 
x fe н. ү с (47) 
“| P E 223.11 
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> 5 NEZ 22» (vi; = Pq) 
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T n . Ti n 
x С ( + T^ Ум) = Кы (= + T^ ж) 


In addition to these constraint derivatives, we must have the derivatives of f; with 
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respect to the mass fraction Y;. 


д 
у = ФӘ!) об — и Би = у 








" -1 
h ( Y x) 
Уи 
k=1 


x Do — vu) Rfi — v^; Ry) (22.3.12) 


The derivatives given above constitute the Jacobian matrix J for the Newton- 
Raphson solution of (22.3.1) (see Section 11.5.1 for Newton-Raphson methods) such 
that 


JAy, — —R; (22.3.13) 


where R; represents the residual of (22.3.1). 

In CREK1D and GCKP84, the Gibbs function is minimized in order to achieve equi- 
librium. Chemical equilibrium is reached when the Gibbs function G and the Helmholtz 
free energy ® are minimum. The partial molar Gibbs function for a species k is given by 


ок = hy — T Sk = €k + руј — T Sk = Ox + PVE (22.3.14) 
where o, is the Helmholtz free energy, 
Фр = €k — TS, 


Minimization of (22.3.14) gives 


d d 
dgy = dk + d (PV k) = а, + RTT + RTT (22.3.15) 
k 
Setting 
Vk pR Ne 0_ 70 0 
d®,=0, — == = —, апа =h,—TS;,, 22.3.16 
k v? Б N Sk k k ( ) 
and integrating (22.3.15), we obtain 
N 
gx o gi RT In 2E 4 RT In P. (22.3.17) 
N Po 


The mass specific Gibbs function for the mixture is given by 
G= y gi NK (22.3.18) 
subject to the conservation of atomic species, 


n m 
У У (акМе—ђ)=0, Кејп, і=1,т (22.3.19) 
k=1 i=1 
where aj, represents the number of atoms of element i per mole of species k, b; is the 
atom number of element i in the mixture, and m is the number of reaction equations 
for atomic species. 
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Multiplying (22.3.19) by the Lagrange multiplier X;, adding it to (22.3.18), and min- 
imizing the sum with respect to Nx, we obtain 


Y (s + у У as) dN, —0 (22.3.20) 


k=1 k=1 i=1 


which leads to the equilibrium equation, 


m 
= 8+ У Nag-0,  Nk=1,n), (i =1,m) (22.3.21) 
1=1 


The minimization process of the mass specific Gibbs function consists of the 
following: 


(a) Minimize (22.3.17) and (22.3.8), 


n 


9 п п 
dG- эл; |} ма RTIn N,— КТ У № + КТА P lan, 
J Uk=1 і 


j=l i=1 


n n RT RT 
=} ps Iv (sns Е A) + sis an, =0 (22.3.22) 
j=1 


k=1 
or 
n 
dG = x gud N, — 0 (22.3.23) 
К=1 
(b) Multiply (22.3.19) by the Lagrange multiplier \; and minimize, 
n 
м У aid Ny — 0 (22.3.24) 
k=1 


(c) Add (22.3.23) to (22.3.24), 


Y (s + s Nanan =0 (22.3.25) 


k=1 і=1 
The final form (22.3.25) leads to 


m 
gk. Nau 20 k=1,n i=1,m (22.3.26) 
i=1 


This is in addition to the m constraint equations given by (22.3.19). 

We now have (n+m) equations for the (7 +m) unknowns, (N;(k = 1, n)) and 
Qu = 1, m)), which is a greater number than the n equations and unknowns required 
in the equilibrium constant formulation. However, it is possible to reduce the system 
to an m-dimensional system of equations and unknowns. It follows from (22.3.26) and 
(22.3.19) that 


Tod T -Y Ba, k-ln (22.327) 
i=1 
fio b-b i-im (22.3.28) 


with B; — —NXj/ RT, Б; = ai Ny. 
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These functions must vanish at equilibrium. To this end, the Newton-Raphson pro- 
cess for f; with unknowns (correction variables) x; can be carried out as follows. 


n Of 
У Axj =—-Af, k=1,n (22.3.29) 
= дХ} 
j=1 
Here, the appropriate equations are expanded in Taylor series with all terms containing 
derivatives higher than the first omitted. In view of the Gibbs function being given in the 
logarithmic quantities (23.3.17), the derivatives (Jacobians) are carried out with respect 


to the log function of N;, N, and T, 
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i= 


Similar derivatives are required for f; (22.3.28) and the enthalpy function (22.3.9). 
This process leads to the determination of corrections to the initial estimates of com- 
positions N;, Lagrange multipliers \;, mole number N, and temperature T. See further 
details in Gordon and McBride [1971] or Pratt and Wormeck [1976]. Comparisons of 
performance of various codes are presented in Radhakrishnan [1984]. 


22.3.2 APPLICATIONS TO CHEMICAL KINETICS CALCULATIONS 


In order to solve (22.3.1) and (22.3.10), it is necessary to have information on elementary 
chemical reaction rates for a given reaction mechanism. To illustrate, let us consider the 
global system of hydrogen and oxygen: 


H2 + O2 = OH + OH 


for which the reaction rate is calculated from 


Brps E 

к= 1077" ехр (5) 
with B — 13, s — 0, E = 43 kcal/mole. Such information is available from the existing 
literature. For example, the reaction rates data for hydrocarbon combustion chemistry 
are provided by Westbrook and Dryer [1984] and the C-H-O system by Warnats [1984]. 
In most of the combustion calculations, there are several hundred reactions that can 
be considered. However, due to limited computational resources, it is customary to 
select only important reaction mechanisms, neglecting those that are less important. 
For the purpose of illustration, some computed results for the H-N-O systems reported 
by Radhakrishnan [1984] using LSODE [Gear, 1971] are presented in Figure 22.3.1a 
for the reactions given in Table 22.3.1a and in Figure 22.3.1b for the reactions given 
in Table 22.3.1b. Notice that the mole fractions for all species appear to have reached 
equilibrium at approximately t X: 107? seconds for both cases. 

For the nonequilibrium finite rate chemistry, it is necessary that the complete Navier- 
Stokes system of equations (22.2.34) be solved, in which the convection and diffusion 
terms are included in the species equations. Modifications in (22.2.34) will result in 
various types of simplified reactive flows. As in nonreactive flows, CFD calculations 
may be divided into reactive inviscid flows, reactive laminar flows, and reactive turbulent 
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(a) Data from Table 22.3.1a (b) Data from Table 22.3.1b. 


Figure 22.3.1 Variation with time of species mole fractions and temperature. 


flows. Computational schemes dealing with these topics have been introduced in earlier 
chapters. However, the method of the probability density function (PDF) as applied to 
reactive turbulent flows has not been covered in Chapter 21. This subject is introduced 
in the next section. 


22.4 CHEMISTRY-TURBULENCE INTERACTION MODELS 


Although many different turbulence models for RANS have been used extensively for 
nonreacting flows, detailed studies of applicability of such models in reacting flows are 
incomplete. Among the various alternatives, probability density function (PDF) meth- 
ods have been found very favorable in applications to reacting flows. In the following 
subsections, we summarize some of the representative probability density function ap- 
proaches used along with two-equation models. 


2241 FAVRE-AVERAGED DIFFUSION FLAMES 


In reacting flows, the temperature of the products is higher than that of the reactants 
since the chemical reactions are exothermic. This trend is more prominent in turbulent 
flows due to the possibility of more enhanced mixing, leading to inhomogeneous density 


Table 22.3.1 Reaction Mechanisms and Rate Constants for H-N-O 


(a) System A 





Rate Constants 





Reaction B N E, kcal/mole 





CO+OH=CO,+H 11.49 0.596 
H4- O; - OH 14.34 16.492 
H, +O=H+OH 13.48 9.339 
ЊО+О=ОН+ОН 13.92 18.121 
H-4-H;0-H, 4 OH 14.0 19.870 
N+0,=NO+0 9.81 | 6.M 
N.+O=N+NO 13.95 75.506 
NO+M=N+0+4+M 20.60 149.025 
H+H+M=H, +M 18.00 | 0 
O+0+M=0,+M 18.14 | 34 
H +OH+M=H,O+M 23.88 0 
HP 40; 2OH 4 OH 13.00 

















(b) System B 





Rate Constants 





Reaction B N E, kcal/mole 








H4-0;—-OH4 O0 14.342 
O4-H; -OH4H 10.255 
H;--OH 2 HO 4-H 13.716 
OH--OH - O4-H;O 12.799 
H4 0; M-HO; 4M 15.176 
O0+0+M=0),+M 13.756 
H4H4M-H;4M 17.919 
H4 OH4M-H;04M 21.924 
H; + HO, = H,O + OH 11.857 
H202 +M=0H+OH+M 17.068 
H +02 =O0H + OH 13.000 
H + HO, = OH + OH 14.398 
O--HO; - OH 4 O 13.699 
OH 4- HO; 2 H0 4- O 13.699 
HO, 4- HO; = H20; +0, 12.255 
OH-r H;0; - H;O 4-HO; 13.000 
O4-HM - OH 4- HO; 13.903 
H + H,O, = H,O - OH 14.505 
HO; + NO = NO; + OH 13.079 
O+NO:=NO +0: 13.000 
NO+0+M=NO, +M 15.750 
NO; +H = NO + OH 14.462 
М+О›=МО+О 9.806 
O+N2=NO+N 14.255 
N+OH=NO+H 13.602 
N20+M=N,+O+M 14.152 
О +Х20 = ~ + 0; 13.794 
O+N20=NO+NO 13.491 
N+NO,=NO+NO 12.556 
OH+N2=N20+H 12.505 


16.790 
8.900 
6.500 
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—1.000 
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distributions. Thus, the mass average (often known as Favre average) is particularly 
useful in turbulent reacting flows. 
For completeness, we record the summary of the mass-average process below: 


(х) = et (22.4.1) 


in which the bar indicates the conventional time average, whereas the tilde denotes a 
mass-averaged quantity. Thus, the velocity v; consists of 


vi(x) = (х) у(х, 0) (22.42) 


where the double prime denotes the fluctuations about the mass-averaged mean. 
The mass-averaged conservation equations are given by 


Continuity Equation 








д T 
3 HGH), =0 (22.4.3) 
Momentum Equation 
RNC у = лет 

37 + pVjiVi + Pj + (7 ji = pv; Ур i = 0 (22.4.4) 
Energy Equation 
дрћ r др —— —— 
E t (phi); — E — Di t Vi pi — GijVj — aV; - (d; р/у): 

а N (22.4.5) 
-(pcpDTY.;); — (pc DT"Y7;); — — 3 | hpyox 
k=1 
Species 
д 2 a 
a: GY1) - GV Y; – Ф БУ) = 9 (224.6) 
Equation of State 
a d 

реку (РТУ + р ТҮ у. (22.4.7) 


i=1 


where / and W; are the static enthalpy and molecular weight, respectively. 

A variety of closure models for reacting turbulent flows have been proposed. The 
most widely used approaches are the K—e model and the Reynolds stress model (second 
order closure) written in terms of the Favre average as follows: 


EF Jue 2 dK] _,, 0% м дрдр _ 
у = ту" £ 22.4.8 
P ot р OX; (| D | PNE OX; + p OX; OX; n ( ) 


де де ӘӘ [үш де € (_, 0%; | br Op Op £g 
Par P au — ox Є T n) | ex (otv an; plana) K 


(22.4.9) 
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with 
_ av 09; 89 
БУУ; = 4б) (ox + 23 _ „(2 n м) (22.4.10) 
i j i 
av" db! = Be ab 
: Or OX; 
VN — pK? 
к=, =, ш 00 (224.11) 


The Reynolds stress model calls for the following transport equations: 














др др 
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руу” 22.4.12 
ру Уд Эх (s Tk 3x dio Au ( ) 
x0 cna O а др 9р _———9%; 
E v // Po v WY as vy" f n 1 y” 7 
Po TORRE OU) ax, PY! jo") On V x pvio ax, 
_— 3 дф” ү _ 
ее (а) рео) 
j 


(22.4.13) 


Here Q(¢) is the source or sink term and ¢ denotes any variable other than pressure 
(b= T, or b= Y, etc.). 


22.4.2 PROBABILITY DENSITY FUNCTIONS 


The mean reaction rate cannot be expressed in terms of mean concentrations. For 
diffusion type flames, it is convenient to assume fast reactions and an appropriate shape 
for the probability density distributions of a conserved scalar, known as the probability 
density function (PDF). This can be taken to be the mixture fraction defined as the mass 
fraction of fuel in both burned and unburned forms. 

The PDF, P( f, xi), is usually described in terms of two parameters f (mixture frac- 
tion) and g (square of fluctuations of mixture fraction, /"?), 


" 1 
ј= | toG. sof (22414) 
0 


1 
ga f= / (f — FP PCF df (22.4.15) 
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which may be obtained by solving the partial differential equations 





ој a af 
oe | ОГ (22.4.16) 
дх; дх; С; дх; 
n 9 [ юш 9g u (3f 8f pe. 
= 2 22.4.1 
P" x; x x). Or дх; OX; Cog? ( 7) 


Various forms of probability density function [Bilger, 1980] include (1) double-delta or 
rectangular-wave variation of mixture fraction with time, (2) clipped Gaussian distri- 
bution, (3) intermittency function, (4) beta probability density function, and (5) joint 
PDF for mixture function and reaction progress variable. 

The PDF is inapplicable to phenomena such as ignition and extinction where direct 
kinetic effects are important. Furthermore, the definition of the mixture fraction, f, 
is not suitable for premixed flames. For premixed flames, therefore, the mean reaction 
rate must be evaluated. 

In physically controlled diffusion flames, it is assumed that the chemistry is suffi- 
ciently fast and intermediate species do not play a significant role. The reaction takes 
place in an irreversible, single step as follows: 


Oxidizer + Fuel = Product 


For fast chemistry and the one step irreversible reaction, there will be no oxidant 
present for mixtures richer than stoichiometric and no fuel present when the mixture is 
weaker than stoichiometric. Both will be zero when the mixture is stoichiometric. 

For the physically controlled diffusion flames, the mixture composition can be related 
to one conserved scalar quantity. In a two-feed system, the mixture fraction is conserved 
under chemical reactions and is defined by 


= (s Yeu = Yox) + Yox, A 


5 SY fu,F + Yox,A 


(22.4.18) 


Here, Y,, and Y;, denote the mass fractions of fuel and oxidizer, respectively; s, the 
stoichiometric oxidant required to burn 1 kg fuel; the subscripts A and F, the air and 
fuel stream conditions at the inlet. At the location where Y;, — sY,,, combustion is 
complete and the mixture fraction is in stoichiometric condition. 


Yox, A 


би = SY pur + У А 


(22.4.19) 


The corresponding location is called the flame sheet. The assumption of chemical equi- 
librium is now made so that 


Est E É 
© = Est 
Est 


The mass fraction of the products can be obtained by the mass conservation 


0 < & = Est, Yeu = 0, Yox = fox,A 





(22.4.20) 





Ea =e al, Yox = 0, Ум = Ур (22.4.21) 


Yp, = 1.0 — (Yox + Ypu) (22.4.22) 
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For adiabatic operation of gaseous flames, the enthalpy is a conserved scalar, and for 
unit Lewis number, the instantaneous enthalpy (/1) and thermochemical properties are 
related to the instantaneous value of the mixture fraction 





h(&£) = Ећр + (1— &)hA (22.4.23) 
f "тат —h(£) — Ys, Hg, (22.424) 
0 
Ср(5) = 2. У(Е ср (6) (22.4.25) 
_ МР 
р(&) = RT® (22.4.26) 





1 _ Yul), YoutE) , њи 


= 22.4.27 
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The density-weighted mean values (6) of any property are evaluated by convoluting 
the property functions with a probability density function: 


_ 1 
b= | b(E) P(E, xi dé (22.4.28) 
0 


Let us consider, for example, two of many possible probability density function ap- 
proaches: (1) double-delta PDF and (2) beta PDF, as described below. 


Double-Delta PDF 





P(E, i) =a8(E_) + (1 — a) (Es) (224.29) 

беј+уи, &-f-Jg (22.4.30) 

9(£-)]g «о = (0), (5), 0 = 60) (22.4.31) 
0.5 for0<& <1 

a= | -—dui-fiqsleJ. dotes 1 (22.4.32) 
g/[fCfg/f)] for£ «0 


where 9(£) is the Dirac delta function. 


Beta PDF 
2 н! _ py 
Р(х) = Тец ета ЕЕ (22.4.33) 
р 
а= [E | (22.4.34) 
b=(1— p = | (22.4.35) 
g 


The fluctuations g must satisfy the following conditions 


0<g< f< f) (22.4.36) 
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The constraints of (22.4.36) imply 
а> (0 and b>0 (22.4.37) 


The integration of (22.4.28) with B-PDF can be performed using a standard procedure, 
but singularities € — 0 or 1 must be analytically removed before weighting any property 
with B-PDF. 

There are many other options to the PDF methods such as the rectangular-wave 
variation of mixture fraction with time [Spalding, 1971; Khalil, Spalding, and Whitelaw, 
1975], clipped Gaussian distribution [Lockwood and Naguib, 1975], and joint PDF for 
mixture fraction and reaction-progress variable [Janicka and Kollmann, 1980]. An ex- 
cellent account of PDF approaches can be found in Pope [1985] and a review paper by 
Kollmann [1990]. 


Boundary Treatments and Numerical Solutions 
The general boundary conditions for axisymmetric cylindrical coordinates are u or 
Tx and v or t, specified as 


ду ди ди 2 
Ту = „(2 + 5) № + п (225 = 3" 5 у је (22.4.38) 
д 2 д д 
Еа Ve tad Бе | (22.4.39) 
oar 3 Ox or 


where n, and n, are the direction cosines of the outward normal to the boundary I. For 
other scalar variables 6 (i.e., K, £, f, and g), general boundary conditions are simply ф 
or db/dn specified on T. 

For the inlet boundaries of a coaxial jet, all variables (u, v, K,£, f, g) are specified. 
The turbulent kinetic energy is specified by experimental data or reasonable profiles. 
Since no measurements are available for the length scale, the following expression is 
used for the calculation of the dissipation rate: 


3 
_ с. К? 


— 22.4.40 
5^7 00320, ( ) 


where Dj is the hydraulic diameter. The mixture fraction at the inlet stream is, by 
definition, f4 — 0.0, Хе = 1.0 and thus, the fluctuations (g) of the mixture fraction are, by 
definition, zero for the inlet of the oxidizer and fuel side. At outlet boundaries, traction- 
free boundary conditions (7, — 7, = 0) or (7, = v= 0) are used with d/dn = 0. At 
symmetry, the normal gradients of all scalar variables (d¢/dn) are zero, and the radial 
velocity component (v) and tangential surface traction (1,) are zero. 

The wall regions present several flow characteristics that distinguish them from 
the other regions of the flow, such as steep gradients and a relatively low level of 
turbulence. To account for flow phenomena in wall regions, the wall function method is 
commonly employed. In the context of finite elements, the wall function method can be 
implemented by assuming a constant shear stress up to a distance 6 within the near-wall 
region of the flow. With this assumption, the shear stress is calculated by the modified 
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log law 

e 

ркитсу К 2 
(os 224.41 
[tw] = Test ( ) 

Sci Ki 
eo (22.4.42) 
p 


in which u, and K are the potential values computed at the previous time step. Once 
the near-wall values of the shear stresses are evaluated, near-wall values of K and € can 
be calculated from 








к= P] (22.4.43) 
ch 
3 
_ lTw/pl? (22.4.44) 
кб 


In finite element formulation, T, is used as a Neumann boundary condition for calcu- 
lating the new tangential velocity component with the normal component being zero. 
The surface integral form for the wall function can be written as 





1... 
1 K3 
| Фагтьп,аГ = | qae ade (22.4.45) 
r r In E6+ 
The near-wall heat flux is determined by 
иср(Т – Т1) for 8^ — 11.6 
Pro , 
чы _ ipli 
Gu = (Т — Т„)рсьс„ К? for 8+ > 11.6 (22.4.46) 


Pr, вв) + 200 
pw 


where the function P(Pr) is of the form [Launder and Spalding, 1974], 


E goals 1||140.28 0.007 E (22.4.47) 
Pr; = у. Pry = +0. exp —U. Pry 4. 


Here т„ and q,, are specified as Neumann boundary conditions in the momentum and 
energy equations, respectively. 

In turbulent reacting flows, the strong coupling between the velocity and pressure 
fields and the nonlinear stiff source terms in the turbulence equations have a dominant 
influence on the solution strategy. In treating the continuity and momentum equations, 
a coupled velocity-pressure formulation leads to an improvement of the solution con- 
vergence. Such a coupled solution eliminates the need for the transformation of the 
continuity equation into a pressure or pressure-correction equation as required in the 
sequential solution method. The coupled solution is relatively insensitive to Reynolds 
numbers, grid density, and grid aspect ratio. Other scalar transport equations (K, £, f, 
and g) are solved sequentially. The stiff source terms in the K—e turbulence equations 
are treated implicitly for numerical stability. 





22.4 CHEMISTRY-TURBULENCE INTERACTION MODELS 


The overall solution procedure is outlined below: 


(1) Guess the values of all variables. 

(2) Calculate auxiliary variables such as temperature, density, etc., from the associ- 
ated combustion model. 

(3) Solve the coupled continuity and momentum equations. 

(4) Solve the transport equations for other variables (K, £, f, and g). 


Treat the new values of the variables as improved guesses and return to Step 2 and 
repeat the process until convergence. 

For solutions with the conservation form of the Navier-Stokes system of equations, 
it is necessary to obtain appropriate modeling for the energy and species equations. 
These topics are discussed in the next section. 


22.4.3 MODELING FOR ENERGY AND SPECIES EQUATIONS IN REACTIVE FLOWS 


Favre Averages 
Additional governing equations for reacting turbulent flows include the energy equa- 
tion and species equations in terms of Favre averages: 


ape ит \ e He A 
EUN + (p Ev;), = -| ($ + г), + С + вк), ic [(vij + "jj = poij)vj]. i 
(22.4.48) 
друг 
ETE tera- ($ T E )f« = Ok (22.4.49) 


in which the standard K—e model is used. Additionally, we must model the reaction 
rate «x. To this end, we return to the law of mass action given by (22.2.2). Here, the 
forward reaction rate constant in (22.2.3) is modified to 


A 


2 ` T VINO; === i 
ky; — A(T + T") exp ( Тт" =) (22.4.50) 
where 7; is the species activation temperature. Assuming that 77 < 1 and expanding 
the sum 7 + T” in series, we obtain the Favre averaged reaction rate constant, 


A 





: - T: 
Ку = (1+5)4 7“ ехр (->) (22.4.51) 
with 
o; Ў; 1/T;NJVT" T" 
= |(о; — 1){ — - — 2 | 22.4.52 
5 [e (5+2) +2) B ( ) 


where the terms higher than second order in 7"/T are neglected. 


Direct Stress Model 
An alternative approach is to use the direct stress method in which we introduce 
the transport equation for the Reynolds (turbulent) heat flux in the form, 


D ~ = 
Pti T5 A+B +G + D+ D; (22.4.53) 
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where A;, Bj, Cj, D;, and D; denote production, dissipation (destruction), diffusion, 
pressure strain, and nonvanishing pressure gradient, respectively [Launder, Reece, and 
Rodi, 1975]: 


Ai = —р(у” Т"; di + viv Му T A) 


K œ~ 
B= ү” vq" [Cp = = =C; а viv" atm 
G = ez CEN viv) VT Т”), | (22.4.54a,b,c,d,e) 


D; — pT, = =рТ = Curb SV wT" + Corp VT Ру | 

D; = —T'pj 
with C4 = 1, Cr = 0.15, Cır = 3.0, Cz2r = 3.3 [Gibson and Launder, 1978; Launder 
et al., 1975]. The Favre averaged temperature is modeled as 

pml orr r 

P рТ T 

where the Favre mean temperature fluctuation can be determined from the transport 
equation, 


_ DT"? 
PUDE 


(22.4.55) 


K ~~ 
= [cr E т) ilea — БУТ" Г” T, „+ 2777 4 јер — Cis p"? 
(22.4.56) 


with C; — 2. It should be noted that all unknowns have been defined (correlated) 
except for qr in (22.4.54b) and T"q" in (22.4.56). They can be correlated with the 
laminar flamelet model and thermochemical approach [Bray, 1979; Bradley et al., 1990; 
Al-Masseeh et al., 1990] as follows: 





qr = enf{ s) | | qi(0) P(0)d0 (22.4.57) 





— 1 
Ре = o2.) - 19 [ ©- DOPO (22.4.58) 


Here, s, is the critical flame quenching value, 0 — (T — T;)/(T; — T,) is the dimen- 
sionless reaction progress variable with the subscripts b and u implying fully burned 
and unburned gaseous temperatures, q;(0) is the heat release rate for a one-dimensional 
laminar flame, s is the mean strain rate acting on the flamelets, and P(0) is the Gaussian 
PDF of the reacting progress variable. Further details are given in Al-Masseeh et al. 
[1990]. 


2244 SGS COMBUSTION MODELS FOR LES 


For applications of LES in combustion, we may consider two approaches: the conserved 
scalar method discussed in Section 22.4.2 and the direct closure method [Bilger, 1980]. 


22.4 CHEMISTRY-TURBULENCE INTERACTION MODELS 


Here, we consider an exothermic, single-step, irreversible chemical reaction of the type 

A+rB- (1 +r)P wherer represents the stoichiometric ratio of oxidizer to fuel mass. 
Derivation of the direct closure models begins with the reaction rate for the kth 

species, o, appearing in (22.2.14). The spatially filtered reaction rate is of the form. 


ок = ox(p, T, Yi, Yo, ... Ys) (22.4.59) 
which may be decomposed in two different ways. 


© = ox(p, T, Yi, Y2, ... Y4) - osos 


је (22.4.60) 
бк = ox(p, T, Y1, Y», ... Y.) + osas 
with 
= T, Yi, №,...Ү,) – ор, Г, Ў, Ў,... Ў, 
005651 = ex(p 1, Yo n) — ex(p 1 Y2 n) (22.4.61) 


Osc? = ox(p., T Yı, Yo, ... Yn) = op, T, Y, Ў, ... Y) 


The first decomposition breaks the filtered reaction rate into filtered large-scale and SGS 
contributions, whereas the second decomposition leads to resolved large-scale and SGS 
contributions, with wsgs; and wsgs2 representing the contribution of SGS fluctuations, 
but requiring models. To this end, these terms are filtered again at the same filter level, 
resulting in 


© = ox(p, T, Yi, Y2, ... Y4) - ossi (22.4.62) 


ој = окр, Т, Уа, У;,... У,) + 95652 
which may be expressed in terms of large-scale and SGS contributions to the twice- 


filtered reaction rate, using the same decomposition strategies as in (22.4.60) as follows: 


Gu — ex(f. T, Y;, PE .. Ра) + 41 + 6504 





RA | (22.4.63) 
ој = оу(р, 7, Ул, У;,... У,) + 62 + 05052 

where 
à; — lP, T, Ya, Y2, ... ¥n) — ox(p, T, Ya, Yo, ... Y4) (224.64) 
2 = olp, Г, Й, Y2, ... Y.) — wx(p, T, V1, Yo,... Yn) 


мић 4 = ра/р for any variable a. Invoking scale similarity, we may express wsgsı = 
K181, wsgs2 = K262 with K1, K» as model coefficients. Thus, returning to (22.4.60), the 
so-called similarity filtered reaction rate model (SFRRM) and scale similarity resolved 
reaction rate model (SSRRRM) are given by, respectively, 


(брзим = ©x(P, T, Yi, Yo,..... Y,) + Kio 


abis : j (22.4.65) 
(©k)SSRRRM = ex(p. T, Yi, Yo, ..... Yn) + K282 


There are other options for SGS reaction rate modeling such as in Pope [1990], 
Moller, Lundgren, and Fureby [1996], Norris and Edward [1997], among others. Appli- 
cations of these models will be demonstrated in Section 22.6.6. 
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22.5 HYPERSONIC REACTIVE FLOWS 


22.5.1 GENERAL 


Computations in hypersonic flows present new challenges. The reason for this is that, 
when the Mach number is higher than about 5, most or all variable gradients increase 
significantly close to the wall. Typical cases of external and internal flows are depicted 
in Figure 22.5.1. We are concerned with high pressure gradients, high entropy gradients, 
high velocity gradients, and high temperature gradients. 

For the external flow (Figure 22.5.1a), high pressure gradients will result in thin 
shock layers on sharp nose and highly curved shock layers on a blunt nose. A possible 
merging with the viscous boundary layer will complicate calculations for high Mach 
numbers coupled with low Reynolds numbers. Across the shock wave, entropy increases 
sharply particularly at the nose, thus forming the entropy layer which flows downstream. 
In this process, strong vortical flows are generated, contributing to turbulence. In the 
vicinity of the wall, high velocity gradients are prevalent. This will cause turbulence 
microscale motions, resulting in high pressure and high skin friction on the wall. The 


— Shock layer 
Entropy layer 


Velocity boundary layer 


Thermal boundary layer 


(a) 





Figure 22.5.1 Hypersonic external and internal flows. (a) External flow over a blunt 
body. (b) Internal flow through fins and a ramp. 
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Figure 22.5.2 Ranges of vibrational excitation, dissociation, and ionization for air at 
1 atm. 


viscous boundary layer due to the high velocity gradient will grow as the Mach number 
increases. As the boundary layer moves closer to the entropy layer and shock layer, 
the so-called viscous interaction with inviscid regions leads to difficulties in obtaining 
accurate computational solutions. 

For the internal flow (Figure 22.5.1b), high temperature gradients close to the wall 
lead to the rise of temperature due to viscous dissipation of energy. Most of the currently 
available CFD methods encounter difficulties in predicting the correct heat flux. Triple 
shock waves are formed with two fin shocks interacting with the ramp shock. In the vicin- 
ity of triple shock interactions, complex boundary layer separations and reattachments 
also cause numerical difficulties in predicting turbulence microscale behavior. 

In case of a reentry vehicle, the kinetic energy of a high speed, hypersonic flow is 
dissipated due to friction, resulting in a thermal boundary layer with extremely high 
temperatures (Figure 22.5.2). This will excite vibrational energy within molecules and 
possibly cause dissociation and even ionization within the gas, leading to a chemically 
reacting boundary layer. For air at 1 atm, O» dissociation (O? — 2O) begins at about 
2000 K and the molecular oxygen is essentially entirely dissociated at 4000 K. At this 
temperature, N dissociation (N2 —> 2N) begins and is essentially totally dissociated at 
9000 K. Above 9000 K, ionization takes place (N —^ N*4- e^, O — O*4- e^) and the 
gas becomes a partially ionized plasma. These high temperature gases are known as 
real gases. If the vibrational excitation and chemical reactions take place very rapidly 
in comparison with the flow diffusion velocity, then this is referred to as the equilibrium 
flow. If the opposite is true, then we have nonequilibrium flow, which is much more 
difficult in computations. High temperature chemically reacting flows influence lift, 

drag, and moments for a hypersonic aircraft and if the shock-layer temperature is very 
high, then heat transfer may be dominated by radiation. When ionization takes place, 
the free electrons absorb radio frequency waves, causing the communication blackout. 
Examples of chemical reaction equations are shown in Table 22.5.1. 
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Table 22.5.1 Kinetic Mechanism for High-Temperature Air (T > 9000K) 


Reaction Cr ky 


O.+N=20+N 3.6000E18 118800 
О +МО=20 + МО 3.6000EI8 118800 
N: +0=2N+0 1.9000EI7 226000 
N; -NO-2N-NO 1.9000EI7 ; 226000 
N2 +02 =2N + O7 1.9000EI7 226000 
NO40;2N4 0-0; 3.9000E20 151000 
NO+N:=N+0+N? 3.9000E20 ; 151000 
O+NO=N+0; 3.2000E9 39400 
O+N2=N+NO 7.0000EI3 76000 
N+N)=2N+N 4.0850E22 | 226000 
O+N=NO? +e- 1.4000E06 63800 
"= О Раде 3.6000E31 316000 
e- 2N*2e7 1.1000E32 338000 
+ O=Ot +e- 1.6000EI7 161600 
+ OF = Or + OF 2.9200EI8 56000 
РМ = М+М 2.0200Е11 26000 
М№= № +е- 1.4000E13 135600 
NO* 2NO-« O* 3.6300Е15 ! 101600 
-O*2O-4NÍ 3.4000EI9 46000 
NO+ =NO+Nt+ 1.0000Е19 122000 
+М0+ =М0 + 07 1.8000EI5 66000 
O+NO*=0,+Nt 1.3400EI3 154540 
О; +0=20+0 9.0000EI9 119000 
0,02: 520 4105 3.2400E19 119000 
O; EN; 2204- Ns 7.2000EI8 119000 
No +N) =2N+N> 4.7000EI7 226000 
NO+O=N+20 7.8000E20 | 151000 
NO+N=0+2N 7.8000E20 ; 151000 
NO+NO=N+0+NO 7.8000E20 151000 
О +№ 2 NO 4- NO* x e- 1.3800E20 282000 
NO 4- N; 2 NO* 4- e + № 2.2000EIS 216000 





































































































For high-altitude flights, about 150 km or above, the Knudsen number Ky is Ky > 1, 
where the continuum theory (Euler and Navier-Stokes system of equations) fails, and 
we must resort to the kinetic theory of gas (or free molecular flow theory). A hypersonic 
vehicle entering the atmosphere from space will experience the full range of these low- 
density effects. 


22.5.2 VIBRATIONAL AND ELECTRONIC ENERGY IN NONEQUILIBRIUM 


The statistical thermodynamics and kinetic theory of gases are used in derivations of the 
governing equations for hypersonic flows. The basic foundations are well established 
in the literature [Wilke, 1950; Hirschfelder et al., 1954; Brokaw, 1958; Lee, 1985; Park, 
1990]. The Navier-Stokes system of equations governing the hypersonic flows includes 
not only the conservation of mass, momentum, and species, but also the conservation 
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of vibrational energy and electronic energy. Thus, the conservation form of the Navier- 
Stokes system of equations is written as 








00 OF; 96; 
пр Ра + -B (22.5.1) 
p P Vi 
ру; pviVj + Pdi; 
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E, = » Nm E, = 5 MT, F 2 ,e4(T)N, 
Е= Е + Е + Ez + E4 + Es + Es + E; 
3 ; ; 
H= Akt x. Ny Translation (heavy particle) 
3 
Е = akTeNe Electron translation 
Ез = кту? №, Rotation (molecule) (22.5.3) 


Ед = ` £y (T) Ni Vibration (molecule) 
E; = > €ex( Te) Nx Electronic excitation 
Eo = У. H; Nk Chemical 


Еу = 5 ViVi Kinetic 
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where k is the Boltzmann constant, with the subscripts v and e indicating the vibration 
and electronic energy, respectively, and i denoting the number of heavy particles or 
molecules as well as the coordinates x; (for simplicity of notation). The rates of change 
of the vibrational and electronic energy in the source terms are given by 


Ey = Ёл + Ер + Ea 
Е, = Ед + Ед + Ёз + Eu + Ед sb Es st Èa 


: : ; ; £vpE — € spay са 
Vibrational relaxation energy rate, Ey, = у Nx (22°) „Буе = equilibrium 
= TL k 
k=m 
internal energy 


| ; : £ye( T4) — € . . 
Vibrational N> energy exchange rate, Ey) = ede, Te = relaxation time 
e 

з: ы . _ ON, _ 
Vibrational molecule energy exchange rate, Ey3 = > Pus E£y,—average re- 

moved energy 

T» | №, nom 
Electronic ionization energy exchange rate, Ee, = — x Es "HR Ek = ioni- 
k=ion + 


zation potential 


: ON, 
Electronic impact dissociation energy rate, Ee = pov (575 a. D — dissociation 


energy 
Electronic energy gain rate, E, — 2N, = ук jKT- Te), Vk = collision fre- 
iu me? 
quency 
; | ; БЈЕ(Т;) — Е 
Electron—vibration energy exchange rate, E,4 — - (NO 9 78 
Te 
2. 9 №, 
Electronic excitation energy rate, Ees = £ek —— 
ка дг 
. . Ə Nk 
Electronic associative ionization energy, Е, = eb a 
Electronic radiative energy rate, É,; — — Og 


The diffusion velocity V; in (22.5.3) may be obtained by solving the multicomponent 
diffusion equation of the form 





n 
ХХ 
V - 7 s Ue Vi) + - X935 e *3 YAY- fj) 
j=l ј=1 


„ударо ner (22.5.4) 
j=l p Di Yj Yk T TU 





Thus, it can be shown that 





ру\1 Nj 1 
У; = т; Ру [эх «(x ) Vp 222 БУТ 
РХ, xX еч р/р p рТ“ 


(22.5.5) 
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where Dy; is the binary diffusion coefficient, D, is the thermal diffusion, Z; is the 
number of electrostatic charge (= 0 for neutral species, = 1 for positive ions, and = —1 
for electrons), e is the electronic charge, and E is the electrostatic field intensity. A 
simplification of the diffusion velocity given in (22.5.5) leads to the Fick’s first law of 
diffusion (22.2.9). 

Following Vos [1963], the diffusion coefficients Dy; may be written as 


kT 


(6,5) 
kj 


Dy = (22.5.6) 


where 


8 2mm; 
at 5) _ kiitj (£s) 

a on a тд былш] 22.9. 
зү тКТ(тк + mj) е0 ( 70 


око _ Јо Јо е уЗ (1 = cost x)4toudy dy 
j 1 y" e Y y255(1 — cost X) sin x dx dy 





(22.5.7b) 


with ox; and x being the differential cross section and scattering angle, respectively, 
and 


ткт] 
| = 22.5.8 
y= 2(тк + mj;)kr? ( ) 


where g is the relative velocity of the colliding particles. 
The thermal conductivity kp for heavy particles and ke for electron energy are defined 





as 
kn = Da ‚ (фз=2) (22.5.9) 
KY ej X; x 5) 
j=l 
15 
h=: =k} n (s=?) (22.5.10) 
| ej Xj AL D. ) 
E 
with 
1- ;)(0.45 — 2.54 j 
Beige 070 (22.5.11) 
(1 + mu m;) 
The viscosity constant associated with the stress tensor is given by Wilke [1950] as 
my X, 
u= Ly Ae yx, Y XO (22.5.12) 
jzk 
with 


(es) 16]  2mymj (Ls) 
AL m———q——— mi. (£,$22 22.5.13 
kj 5 тКТ(тк Fm) kj ( 5 ) ( ) 
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It is apparent that the inclusion of vibrational and electronic energy components will 
be computationally intensive. 
The chemical species Y; in (22.5.2) consist of 


Y; = [O, N, Oy, N;, NO, O*, N*, Of, NP, NO*, e |” 
with typical chemical reactions in air occurring in six different ways. 


(1) Thermal dissociation of Оз 
О»+М<О+О+М 
Dissociation of N5 
Note &e€N-N-ce- 
Exchange reactions of NO (known as Zeldovich reactions) 
O+N2@NO+N 
NO+0802+N 
(4) Associative ionization, dissociative recombination 
Х+О 2 МО“ +е“ 
О+0О = Оў +е- 
М+М < № +е- 


(2 


~ 


(3 


wa 


(5) Ionization of O 
О+е eO*ce cte -e 
Exchange reactions 


NO* -O& N* - O 


wa 


(6 


~ 


With all ingredients that enter the most general form of the governing equation 
(22.5.1), the solution undergoes a laborious process. For applications to numerical simu- 
lations, we must provide adequate thermochemical models. They include the vibrational 
model, electronic excitation model, and chemical reaction model. Note that there are 
six different temperatures corresponding to six different energies shown in (22.5.3) with 
the kinetic energy excluded. Candler [1989] shows an illustration of effects of these tem- 
peratures upon the computational results for all other variables. Park and Yoon [1991] 
demonstrate the validity of using two temperatures (corresponding to translational and 
vibrational energies only). The thermochemical model in Park [1990] is described below. 

Neglecting the ionizing phenomena, only five neutral species, p; — Oo», p2 =N, 
p3 — NO, p4 — О», апа рѕ = №, are considered. We further note that O? and N5 can 
be expressed as a linear combination of other species from the elemental conservation 
condition. Thus, only the first three species can be treated as the species variables. 


Vibrational Model 
The vibrational energy is then given by 


E,— P nea, (Mm?) (22.5.14) 
k 
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where 

0; 
ехр[(0‹7; – 1)]' 
with 0; being the characteristic vibrational temperature of the molecules, 0; — 2740, 
2273, 3393 K for k = 3, 4, and 5, respectively. 


The rate of change of the average vibrational energy of the molecules k by collisiosn 
with species j is of the form 


£y = 8.314 (J/mole) (22.5.15) 


Т; — Т, 


Б EvE — Evk 
T; — Ts 


ок = 571 (J/mole-s) (22.5.16) 
TLkj + Те 








where £yg is the average vibrational energy of the species k per mole evaluated as the 
translational temperature. The quantity T zgj is the vibrational relaxation time of the 
Landau-Teller model [Millikan and White, 1963], 


туку = ехрбА ТУ — Bij)/ pc (22.5.17) 


where pe is the partial pressure of the colliding particles in atm. The quantity 7, is the 
average collision time, 


TE (спо)! 


where c is the average molecular speed c = J/8KT/«m, ni is the total number density 
of the mixture, and o, is the limiting cross section, o, — 107?! (50,000/ T". Т, апа Т, 
are the translational temperature-rotational and vibrational-electronic temperatures 
immediately behind the shock wave, respectively. The exponent s is given by 


s = 3.5 exp(— 1,5000) 


The parameters Ax; and Bx; are adjusted for conformity with experimental data [Park 
and Yoon, 1990]. 

The rate of change of vibrational energy per unit volume of the flow in J/m? . s takes 
the form 


B=) > [x (v. оц — ea) | (22.5.18) 


k 


J 


where €x is the average vibrational energy removed in the dissociation of molecule k, 
approximately 80% of the dissociation of molecule k. In a rapidly expanding flow or in 
a boundary layer, this model may not be valid. 


Electronic Excitation Model 
The electronic excitation energy of the species is given by 


E.(n,, Ty) = nea (J/n?) (22.5.19) 
k 


where the expression for the electronic energy €¢x is given in Lee [1985]. The rate of 
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change of electronic excitation energy of the flow is 


; Wk 
É, = 2 ент, (22.5.20) 


Chemical Reaction Model 
With the vibrational and electronic energies calculated as described above, the 
translational-rotational temperature can be determined by the equation 


E- (x т) Т+Е, + Е,+ У Hinc ому (J/m?) (22.5.21) 
k k 


where cy, is the frozen specific heat at constant volume for species k for translational and 
rotational energies (cy, = ср = 12.47 and cy3 = cy4 = Cys = 20.79 J/mole). The quantity 
Hj is the energy of formation of species k (H? = 246.81, 470.70, 89.79, 0, 0). 

The average temperature [Park, 1990] is given by 

Т, = /Т,Т (22.5.22) 
The forward reaction rate coefficient for reaction j with the third body k is 


| fs 
Кук = Cj T2" exp (-22) (mole/m?-s) (22.5.23) 


a 
where Cj, and n are the rate parameters (Table 22.5.2). The backward reaction rate 
coefficient is given by 


Кук = Ку] К (Т) (22.5.24) 
The equilibrium constants Kej are calculated using partition functions from the atomic 
and molecular constants [Park, 1990]. 


1 
аыр КЕ mods Ө qa 3| (22.525) 
Z 


with z — 7,/10,000 and the coefficients a; given in Table 22.5.3. 


Table 22.5.2 Reaction Rate Parameters Cj,, ny; and Tj, in (22.5.23) 


Reaction С ; m?/moles j Taj, K 


O,+O0=0+0 1.0 x 1016 : 59,500 
О+М= 0+0 1.0 x 1016 з 59,500 
О+МО= О+Оо 2.0 x 10P ; 59,500 
О 
О 























О»+О»=О 1.0 x 1016 5 59,500 
о + о =0О 2.0 х 105 : 59,500 
No +O=NO+N 1.8 x 108 | 76,000 
+0=0,+N 2.2 x 10 1 19,500 
No +O=N О 3.0 x 1016 . 113,200 
No+N=N N 3.0 x 1016 . 113,200 
NO, +NO=N+N+NO 7.0 x 1055 5 113,200 
No +O.=N+N+0O) 7.0 x 105 | 113,200 
М +№=М+М+№ 7.0 x 105 Й 113,200 
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Table 22.5.3 Coefficients a; in (22.5.25) 


а 4; аз а a5 


0.55388 16.27551 1.77630 —6.5720 0.03144 
0.97646 0.89043 0.74572 —3.9642 0.00712 
0.004815 —1.7443 —12227 —0.95824 —0.045545 
1.53510 15.4216 1.2993 —11.4940 — 0.00698 








In the following section, some selected example problems for various topics in re- 
active flows and combustion are presented. 


22.6 EXAMPLE PROBLEMS 


22.6.1. SUPERSONIC INVISCID REACTIVE FLOWS (PREMIXED HYDROGEN-AIR) 


(1) Global Two-Step Model (Quasi-1-D and 2-D Analysis), Rapid Expansion Diffuser 

Examples of combustion with hydrogen-air reactions are numerous. Among them 
are Janicka and Kollmann [1979], Evans and Schexnayder [1980], Rogers and 
Schexnayder [1981], Rogers and Chinitz [1983], Drummond, Hussaini, and Zang [1985], 
Kim [1987], and Chung, Kim, and Sohn [1987]. To illustrate the simplest cases of 
hydrogen-air combustion, we begin with a two-step global model of Rogers and Chinitz 
[1983], 


Ку 
H5 4- O2 X 20H (22.6.1a) 
Кы 
Күз 
20H 4- H; —— 2H;0 (22.6.1b) 


Kyo 


with 
kf k= A(b)T™ exp (- тт) 
А\(Фф) — (8.9176 4- 31.433/6 — 28.95) x 10" (cm?/mole-s) 
E, = 4865 cal/mole 
М =—10 
А(ф) = (2 + 1.333/ф – 0.833ф) x 10% (cm®/mole”-s) 
E» — 42,500 cal/mole 
N,— —13 


These data are for initial temperature of 1000-2000 K and equivalent ratio, 0.2 < 
$2. 


775 


776 APPLICATIONS TO CHEMICALLY REACTIVE FLOWS AND COMBUSTION 


Using the law of mass action (22.2.2), we can construct from (22.6.1a,b), four non- 
linear simultaneous ordinary differential equations of the form 


dC 
о = a = ас С + bCŻ — cC C2 + dC? 
dC 
@/W; = T = —аС\С» + bC? 
АС (22.6.2a,b,c,d) 
оз/ ИД = T = 200) Cy — 2bC? — 2eCy C2 + 2dC? 
dC 
o4/ Ws = ra — 2cC4 C2 - 24C2 
with 


Сл = Сн,, С; = Со,, C3= Con, C4= Cho. 
а= Кд, р = Кы, € — Кр, а = kp. 


More complete models have been proposed by various investigators. For example, 
an eighteen-step model of Rogers and Schexnayder [1980] is shown in Table 22.6.1.1. 

In what follows, we demonstrate quasi-one-dimensional calculations for the su- 
personic inviscid reactive flows in a diffuser, as shown in Figure 22.6.1.1a with the 
two-step global model (22.6.1a,b). The various approaches used in this analysis 
include: (1) Implicit Adams-Moulton finite differences [Drummond et al., 1985], 
(2) Spatial Chebyshev spectral method with the temporal Runge-Kutta iterations 


Table 22.6.1.1 Combustion Mechanism for Eighteen-Step Hydrogen-Air 


Reaction A (moles) N (cm?) E (cal/gm-mole) 


(1) O2 + H2 = OH + OH 1.70 х 1013 0 48150 

(2) O2+H=OH+O 1.42 x 1044 0 16400 

(3) H+ OH=H0 +H 3.16 x 107 1.8 13750 

(4) H.+O=OH+H 2.07 x 104 0 13750 

(5) OH+ OH=H20+4+0 5.50 x 108 0 7000 

(6) H+ OH+M=H,0+M 2.21 x 10? -20 

(7) H-H4- M-H; 4M 6.53 x 1017 –1.0 

(8) Н+О, -M—HO; 4M 3.20 x 1018 

(9) OH4- HO; 20; + ЊО 5.0 x 103 
(10) H+ HO =H) +02 2.53 х 1013 
(11) H+ HO; = OH + OH 1.99 x 10H 
(12) O- HO; 2 O; - OH 5.0 х 1013 
(13) HO, + HO: = O2 + H207 1.99 x 10? 
(14) H5 + НО; =H+ H202 3.01 x 10! 
(15) OH + H202 = H20 + HO» 1.0 х 103 
(16) Н+ НО; = Н + НО; 5.0 x 104 
(17) O-- H0; 2 OH À- HO; 1.99 х 1013 
(18) H0; -M— OH 4- OH M 1.21 x 1027 
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Source: [Rogers and Schexnayder, 1981]. 
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Y, -0231 
Үр = 0.00874 
Yu o =0.0 
You =0.0 


D> azan hH 
INFLOW 
М=14 

u = 1230 m/s 
T = 1900K 
P 2 0.081, MPa 

fe 






r= 0.5 0,5sin(ZX) 





Pte) center dine 


0.3 2 —__——аҹ у=0 
(а) (b) 


Figure 22.6.1.1 Global 2-step chemical reactions (Ho-air), rapid-expansion diffuser. (a) Rapid expansion 
supersonic diffuser for quasi-1-D analysis. (b) Upper half of (a) for 2-D analysis. 


[Drummond et al., 1985], and (3) Operator splitting/point implicit Taylor-Galerkin 
method (Section 13.2.2) [Chung and Karr, 1980; Kim, 1987; Chung et al., 1987]. 
The governing equations are of the form 


* T =B (22.6.3) 
pA puA ЈА 

U= d F= n B= < (22.6.4) 
pYxA puY,A apd 


where Ais the cross-sectional area as defined in Figure 22.6.1.1a with initial and bound- 
ary conditions. The thermodynamic model for the specific heat and the total enthalpy 
is as given in (22.2.22). 

To compare the results of the quasi-one-dimensional analysis with those of two- 
dimensional analysis, we show the analysis using the operator splitting/point implicit 
Taylor-Galerkin method (see Section 13.2.2) with the discretization as shown in 
Figure 22.6.1.1b [C. S. Yoon, 1992]. In this case, we use the conservation form of the full 
Navier-Stokes system of equations (22.2.34) without the diffusion terms. 

Although not shown, normal shocks are formed at the inlet, contrary to the nonre- 
active flows of a similar case shown in Figure 13.7.2. Due to chemical reactions, inlet 
normal shocks and high gradients of temperature, pressure, and mass fractions of all 
reactants and products are clearly evident in Figure 22.6.1.2. Approximately 2,000 it- 
erations are required before convergence to the steady state. This is contrary to 1,000 
iterations for the case of non-reacting flows demonstrated in Figure 13.7.2. 

Our intention here is to compare the effect of quasi-one-dimensional analysis with 
the two-dimensional calculations and also to compare the results of the finite rate 
chemistry with those of equilibrium chemistry. The steady state quasi-1-D results of 
Drummond et al., [1985] and Kim [1987] with the finite rate chemistry are identical, 
both shown by the solid lines, whereas the 2-D results (along the center line) of Yoon 
[1992] (dash-dot-dash lines) show considerable differences. Both temperature and pres- 
sure are higher for the 2-D analysis, indicating the significant convection effects which 
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Quasi-1-D, finite rate chemistry [Drummond et al. 1985; Kim 1987] 
2-D, finite rate chemistry [Yoon, 1992] 
2-D, equilibrium chemistry [Yoon, 1992] 


Figure 22.6.1.2 Hydrogen-air reactive supersonic inviscid flow, comparison between quasi-1-D and 
2-D analyses, and comparison of finite rate chemistry with equilibrium chemistry and frozen chemistry 
for 2-D calculations [Drummond, 1985; Kim, 1987; Yoon, 1992]. (a) Axial temperature profile. (b) Axial 
pressure profile. (c) Axial mass fraction distributions. 
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promote the reaction process. This leads to a more rapid consumption of reactants 
(H2, O5), causing the product (H2O) to be produced in a larger amount with (OH) re- 
maining about the same as in the quasi-1-D simulation. The equilibrium solution shows 
that temperature is higher with an increase of H5 consumption and H5O production, 
resulting in a decrease in the radical (OH) dissociation. This trend shows the inadequacy 
of an equilibrium model in which the effect of convection and diffusion is absent. 


(2) Comparison of Global Two-Step Model with Eighteen-Step Model, Ramjet Combustion 

To investigate the effect of different reaction models, we examine in this example the 
comparison of the global two-step model with the eighteen-step model (Table 22.6.1.1) 
using the ramjet combustor (15? ramp) shown in Figure 22.6.1.3a [Yoon, 1992]. The 
supersonic inflow and outflow and adiabatic wall conditions are assumed. 

Because of the inlet temperature of 900 K, which is less than the ignition temper- 
ature of 1,000 K, there should not be any reaction until the corner shock raises the 
temperature beyond this limit. Contour lines for temperature and mass fractions of var- 
ious species clearly indicating corner shocks for the eighteen-step model are shown in 
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Figure 22.6.1.3 Ramjet combustion (hydrogen-air reactions), comparison of the result of 18-step with 2-step 
reactions [Yoon, 1992], —— 18-step, ----- global 2-step. 


(e) Hydroxy] distribution 
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(j) Hydroxy] distribution 
Figure 22.6.1.3 (continued). 


Figure 22.6.1.3b,c,d,e. These shock waves then dictate the profile distributions of temper- 
ature and various mass fractions along the wall surfaces as shown in Figure 
22.6.1.3f,g,h,i,j. Note that the global two-step model shows a sharp increase in tem- 
perature due to its higher ignition flame temperature. This is because the two-step 
model has only the limited number of products and predicts a nondissociative flame 
temperature. Note also that there is an ignition delay for the global two-step model as 
seen in the profile distributions of hydrogen and oxygen, x/L, = 0.33 for the two-step 
model vs x/ L, — 0.27 for the eighteen-step model. In this process, the eighteen-step 
model allows a gradual buildup of free radicals without any significant temperature 
changes. The two-step model is inaccurate for flow situations of long ignition delays, 
whereas the eighteen-step model is superior for the prediction of ignition. 


22.6.2 TURBULENT REACTIVE FLOW ANALYSIS WITH VARIOUS RANS MODELS 


(1) Turbulent Premixed Combustion Analysis 
In this example, we examine the work of Al-Masseeh et al., [1990] in which the 
K—e model and the direct stress model (Reynolds stress model) are compared with 


22.6 EXAMPLE PROBLEMS 


the experimental data for turbulent reactive flows (premixed CH, air). The turbulent 
(Reynolds) heat flux transport equation and its related equations as shown in (22.4.53- 
22.4.58) in addition to the standard Reynolds stress transport equation are used. The 
geometry, initial, and boundary conditions are shown in Figure 22.6.2.1a. Using the 
SIMPLE algorithm (Section 5.3.1), the following results are obtained. Both nonswirling 
and swirling cases are included. 

The temperature contours of nonswirling gases with an annular axial velocity of 
60 m/s are shown in Figure 22.6.2.1b. Both K—e model and the direct stress model 
predict a conelike turbulent flame and the velocity vectors similar to the experimental 
data. The flame length temperature of 1700 K occurs at approximately 80 mm for all 
cases. However, the predicted temperature contours differ considerably from those of 
measured data with the predicted flame thickness being much thinner. 

Figure 22.6.2.1c shows the temperature distributions for the lower inlet velocity of 
30 m/s. Here, instead of the conelike flames, the direct stress model exhibits an annular 
jet flame as expected and confirmed in the experiment. This is not the case for the K—e 
model, which predicts a rather different field and a threshold velocity of about 24 m/s. 

In the case of swirling flows (Figure 22.6.2.1d) (swirling numbers, $=0.53 and 
S=0.69) with the inlet velocity of 30 m/s, both sets of prediction are in better agree- 
ment with the experimental data. It is seen that the contours are substantially thicker 
and shorter for the swirling flames. Note that the K—e model overpredicts the flame 
thickness due to the higher turbulence dissipation rate in the K—e model solution and 
consequent increased strain rate, causing error function in the heat release rate expres- 
sion in (22.4.57) to be less than that with the direct stress model. 


(2) Turbulent Scramjet Flame Holder Combustion Analysis 

The purpose of this example [W. S. Yoon, 1992; Yoon and Chung, 1991, 1992; Chung, 
1993a,b] is to compare the results of the turbulent scramjet flame holder combustion 
with K—e model with those of laminar and inviscid flame. Calculations are carried out 
using the flowfield-dependent variation (FDV) method (Section 13.6). In this example 
all FDV parameters (s1, $2, $3, 54) are made independent of the flowfield (Mach number 
and Reynolds number) and set equal to 0.5. The geometry (10° ramp) and finite element 
discretization is shown in Figure 22.6.2.2a. The inlet initial and boundary conditions are: 


p —0.4437kg/m?, p=0119MPa, T=900K, M=4, 
Yo, = 0.2356, Yu 20009,  YouoYmuosU, 
b=01,  M-—40, Ке= 106. 


The calculated contours of the various variables are plotted in Figure 22.6.2.2b for 
the turbulent flow. The temperature and various species mass fraction distributions 
along the vertical direction at different axial locations are shown in Figure 22.6.2.2c,d. 
At an upstream position (x =0.4), the inviscid flame remains constant along the ver- 
tical plane, whereas the laminar flame oscillates slightly in the vicinity of both upper 
and lower walls with Hz and O2 remaining still constant. For turbulence, the tempera- 
ture and products close to the boundary edges rise sharply due to mixing. Somewhere 
downstream (x = 2.5) the trend rapidly changes for the inviscid flame. Temperature 
rises sharply toward the lower wall due to the shock wave interactions, causing chemi- 
cal reactions predominantly at the lower wall. For the laminar flame, the viscous effects 
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(a) Geometry and discretization 





(4) Temperature 


(b) Flowfield contours 
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Figure 22.6.2.2 Turbulent (k—e model) scramjet flame holder combustion, comparison with inviscid and 

laminar flames [Yoon, 1992]. 
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closer to the walls cause the chemical reactions to be enhanced at the upper wall as well. 
This trend becomes more significant for turbulence. 

In Figure 22.6.2.2e, we examine the effect of viscosity and turbulence along the 
centerline. For the case of an inviscid flame, all variables remain constant or linearly 
vary about two-thirds of the way downstream and suddenly undergo perturbations at 
the ramp corner where expansion waves begin to emerge. In contrast, for the laminar 
flame these variations are gradual throughout the domain. This trend also prevails for 
the turbulent flame. 

In order to examine the effects of viscosity and turbulence more clearly we observe 
that, in Figure 22.6.2.2f, along the centerline, temperature variations are shown for 
inviscid, laminar, and turbulent flames with peaks occurring at x — 5.5. Temperature 
rises sharply at x — 2.5 for turbulence, whereas the inviscid flame remains constant until 
x — 4.5 is reached with the laminar flame somewhere in between. Similar trends exist 
for Hz and H20. For the case of H2O, however, at the ramp corner, the mass fractions 
for inviscid, laminar, and turbulent flames coalesce. All indications are that combustion 
appears to have been completed at x = 5.5. 


(3) Transverse Hydrogen Jet Injection 

In this example, the FDV theory is applied to the FEM analysis to the trans- 
verse hydrogen injection combustor with the eighteen-step finite rate chemistry model 
(Table 22.6.1.1) [Moon, 1998]. Here, all of the FDV parameters (51, 52, 53, 54, 55, 56) 
are utilized and calculated as prescribed in Sections 6.5 and 13.6 except that only the 
species convection Damkohler number Da; is applied. The mixing and combustion 
of a sonic transverse hydrogen jet injection from a slot into a Mach 4 airstream in a 
two-dimensional duct combustor is involved in shock wave turbulent boundary layer 
interactions. The combustor geometry, initial and boundary conditions are shown in 
Figure 22.6.2.3. 

Because of the hydrogen fuel jet introduced into the freestream from the wall at 
a right angle, a detached normal shock wave forms just upstream of the jet, causing 
the upstream wall boundary layer to separate. Both upstream and downstream of the 
injector, recirculation regions develop so that flow separation occurs at the wall. Note 
also that the two recirculation regions provide longer fuel residence times as well as 
better mixing of fuel, air, and hot combustion gas, resulting in acting as the subsonic 
flame stabilization zone in a gas turbine combustor primary zone or the wake of the 
flameholding gutter in ramjet combustors and turbojet afterburners. Furthermore, the 
nearfield mixing is dominated by the stirring or macromixing driven by the large-scale 
vorticies generated by the jet and freestream interaction, whereas the far-field mixing 
depends on the small-scale turbulence within the plume and mixing layer. 

The static pressure contours are presented in Figure 22.6.2.3b. The leading edge 
shock and the incidence and reflection of the bow shock to and from the symmet- 
ric plane of the duct can be seen. Velocity distributions in the vicinity of the injector 
are shown in Figure 22.6.2.3c. For clarity of presentation the velocity components for 
every other grid point are shown. Both recirculation zones and mixing layers can be 
identified. The mass fraction contours of Hz and H2O are shown in Figure 22.6.2.3d,e. 
It is noted that high reaction rate regions spread downstream along the mixing 
layer. 
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(d) (e) 
Figure 22.6.2.3 ‘Transverse hydrogen jet injection combustor analysis with K-e model [Moon, 
1998]. (a) Schematics of injection slot, M—1, T —300 K, P —0.404 Mpa. (b) Pressure contours. 
(c) Velocity field near the injector. (d) H2 mass fraction (max — 1.0 min 20.0, A = 0.01). (е) НО 
mass fraction (max — 0.2158, min = 0.0, A = 0.08). 


22.6.3 PDF MODELS FOR TURBULENT DIFFUSION COMBUSTION ANALYSIS 


The use of PDF approach in combustion is widespread. In PDF applifications, we employ 
the assumed-PDF approach. On the form of the assumed PDF, however, various choices 
are available such as the modeling of scalar mixing with mapping closure methods [Pope, 
1985; Girimaji, 1991; Frolov et al., 1997], among others. 

In this example, we demonstrate the PDF approach presented in Section 22.4.2 using 
the K-e model with GPG-FEM [Kim, 1987]. The geometry of a coaxial combustor is 
shown in Figure 22.6.3.1a. The fuel properties and inlet conditions are: Stoichiometric 
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A/F ratio = 10.6, heat of reaction = 2.63 x 10’ (J/kg), inlet A/F ratio= 15.75, inlet fuel 
velocity = 21.57 m/s, inlet air velocity = 1.46 m/s, inlet fuel density = .474 kg/m’, inlet air 
density = 1.165 kg/m. Calculations are carried out using the B-PDF and double delta 
PDF and without PDF for comparisons. 

The turbulent reacting flow calculations begin with the uniform cold-flow conditions. 
Figures 22.6.3.1b,c,d show the contours of streamline, mixture fractions, and temper- 
ature, respectively. The results of only the B-PDF are shown. The radial variations of 
temperature, density, and mixture fractions at various locations in the axial direction are 
shown in Figure 22.6.3.1e through Figure 22.6.3.1g. The general trend appears to be that 
the B-PDF provides the results between the double delta PDF and those without PDF. 


22.6.4 SPECTRAL ELEMENT METHOD FOR SPATIALLY DEVELOPING MIXING LAYER 


Spectral methods are preferred in turbulent combustion when the domain and boundary 
conditions are relatively simple. The reason for this is that the accuracy derived from the 
mathematical approximations in the spectral methods is superior, compared to other 
methods. Some of the earlier contributions are reported in [Rogallo and Moin, 1984; 
Hussaini and Zang, 1987; Givi, 1989; McMurty and Givi, 1992; Givi and Riley, 1992], 
among others. The basic concept of the spectral method is extended to the spectral 
element methods (SEM) as developed by various authors [Patera, 1984; Korczak, 1985; 
Karniadakis, 1990; Maday and Petera, 1989], among others. Applications of SEM to 
combustion have been contributed by Givi and Jou [1988], McMurtry and Givi [1992], 
Frankel, Madina, and Givi [1992], Korczak and Hu [1987], and Hu [1987], among others. 

In the example presented below, we examine the results of a spatially developing 
mixing layer analysis by the spectral element method [Frankel et al., 1992; Hu, 1987] as 
reported in Givi [1993]. Chebyshev functions introduced in Section 14.1.1 are used in 
the SEM applications. 

The discretization in the cross-stream direction (x2) is done by the spectral collo- 
cation method, whereas the discretization in the streamwise direction (x1) is done by 
means of a spectral-element method using Chebyshev polynomials [Frankel et al., 1992]. 
The assembly of the elements in the streamwise direction and the Chebyshev collocation 
points within one element are shown in Figure 22.6.4.1a. Based on this SEM process, the 
plots of concentration contours of a conserved scalar in a spatially developing mixing 
layer at two different times are presented in Figure 22.6.4.1b. 

Instead of discretizing only the streamwise direction, Hu [1987] performs the dis- 
cretization in both streamwise and cross-stream directions (x1, x?) by mean of the spec- 
tral element method using Chebyshev polynomials as shown in Figure 22.6.4.1c. The 
corresponding results of vorticity contours in spatially developing mixing layers at sev- 
eral times are demonstrated in Figure 22.6.4.1d. 


22.6.5 SPRAY COMBUSTION ANALYSIS WITH EULERIAN-LAGRANGIAN FORMULATION 


As mentioned in Section 22.2.5, spray combustion represents a two-phase flow and 
may be analyzed by either one of the three approaches: Eulerian-Eulerian, Eulerian- 
Lagrangian, and probabilistic formulation. From the computational point of view, the 
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Table 22.6.5.1 Initial Conditions Used in the Prediction 


Gas-Phase Boundary Conditions Liquid-Phase Initial Conditions 





Velocity (m/s) Fuel 
Temperature (K) Liquid density (kg/m?) 


Pressure (atm) Droplet temperature (K) 
Density (kg/m?) Droplet velocity (m/s) 
Duct wall temperature (K) Equivalent ratio 
Centerbody wall temperature (K) Air flow rate (kg/s) 
Turbulent kinetic energy (m?/s?) Fuel flow rate (kg/s) 





Eulerain-Lagrangian approach has been preferred. We present below the n-decane fuel 
centerbody combustor analysis [Kim and Chung, 1990] using the Eulerian Lagrangian 
formulation. 

Consider the centerbody geometry as shown in Figure 22.6.5.1a. The initial and 
boundary conditions are given in Table 22.6.5.1. In the Eulerian-Lagrangian approach 
described in Section 22.2.5, we require approximations for the droplet evaporation 
rate in the heat balance equation (22.2.47). In this analysis, the evaporation model of 
Abramzon and Sirignano [1988] will be used. 

The finite element analysis with GPG utilizes the discretization of 29 x 24 mesh 
with finer mesh in the vicinity of the recirculation zone. The injected spray is assumed 
to comprise four conical streams with half-angles of the corresponding streams given 
by 0 —5, 15, 25, and 35 degrees. In the limiting cases of the droplet impingement on 
the chamber walls, the droplet is considered when 97% of the mass of the droplet 
is vaporized. In case of the droplet passage through the plane of symmetry, another 
droplet with similar instantaneous properties and physical dimensions, but with the 
mirror image velocity vector, is injected into the flowfield. The time steps for the steady 
state calculations are: 


Atinj = 1.6 m/s, At, — 1.6 m/s, Ate m= 0.04 m/s 
The overall solution procedure is as follows: 


(a) Integrate the gas-phase equations from the Eulerian locations to the character- 
istic location. 

(b) Integrate the liquid-phase equations with At; а. 

(c) Evaluate the characteristic source terms at the Eulerian nodes surrounding the 
characteristic. 

(d) Steps (a) through (c) are repeated until the liquid-phase numerical time catches 
up with the gas-phase numerical time (nAte mn = Atg) 

(e) Solve the gas-phase equations. 

(£) Steps (a) through (e) are repeated until the iteration converges before advancing 
to the next step for unsteady calculations. 


Figure 22.6.5.1b shows the droplet trajectories and vaporization process. The four 
droplet groups are identified by the volume of the droplet and the characteristic location. 
It is seen that the droplet motion is initially governed by the droplet inertia force 
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(9) Radial profiles of fuel mass fraction for three vaporization models 


Figure 22.6.5.1 Spray combustion of center body combustor [Kim and Chung, 1990]. 


before the inertia force causes the droplets to decelerate and the droplet path is eventu- 
ally determined by the gas-phase flowfield. Most of the vaporization occurs within the 
recirculation zone because the smaller droplets are unable to penetrate downstream. 
Because of the strong negative radial gas-phase velocity field near the injector, the 
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droplet trajectories are significantly affected by the gas-phase velocity field, especially 
for the droplet characteristic with the lowest injection angle, 0 — 5 degrees. The strong 
negative radial gas-phase velocity field in the injection region results from the large 
drag force portion of the interaction source terms in the radial momentum equation. 

The velocity vectors are presented in Figure 22.6.5.1c. The secondary recirculation 
Zone as seen is due to the gas-droplet interaction in the recirculation zone having the 
high vaporization rate. Contours of temperature and their radial profiles at various 
locations are presented in Figure 22.6.5.1d and Figure 22.6.5.1f, respectively. The tem- 
perature difference between two adjacent lines is about 150°K. The maximum and 
minimum temperature of the gas field are about 2800°K and 700°K, respectively. The 
low temperature near the injector results from the cooling effect of the vaporization 
process. The contours and the radial profiles of the fuel mass fractions are shown in 
Figure 22.6.5.1e and Figure 22.6.5.1g, respectively. The large concentration of fuel va- 
por in the recirculation zone is due to the insufficient mixing of the fuel and air. 

In a separate analysis using the Eulerian coordinates for the gas phase and the 
method of characteristics with the Runge-Kutta for the droplet liquid phase, the sensitiv- 
ity of time steps, injection pulse time, grid spacing, and number of droplet characteristics 
were investigated [Lee, 1987; Lee and Chung, 1989]. It is shown that multivaluedness 
of solution occurs when the initial droplet size or droplet velocity distribution is poly- 
disperse. Multivaluedness with a monodisperse spray can also occur in the interior of 
the calculation domain whenever the particle paths cross each other. 


22.6.6 LES AND DNS ANALYSES FOR TURBULENT REACTIVE FLOWS 


(1) Comparison of LES and DNS for Non-premixed Reacting Jet 

The purpose of this example is to examine the two-dimensional flowfield of a non- 
premixed reacting jet and to compare the results of several SGS combustion models 
for LES with DNS as reported by DesJardin and Frankel [1998]. The computational 
domain for the planar jet flowfield, shown in Figure 22.6.6.1a, is 15 jet widths in the axial 
direction and 10 jet widths in the transverse direction. Fuel is injected through a central 
slot of width D, with oxidizer in the surrounding co-flow. The inlet velocity and scalar 
profiles are specified as hyperbolic tangent functions. 

For DNS calculations, the governing equations (22.2.34) are numerically integrated 
using a predictor-corrector FDM approach which is second order accurate in time and 
employs a fourth order accurate compact finite-difference scheme in space. For LES 
analysis, the SGS turbulence dynamic model (21.4.25) and SGS combustion models 
described in (22.4.65) are used. 

Figure 22.6.6.1b shows an instantaneous contour plot of product mass fraction from 
the LES with the SSFRRM [see (22.4.65a)], which is qualitatively (not at same times) 
compared with the counterpart calculated from DNS as shown in Figure 22.6.6.1c. The 
difference in appearance is attributed to the effects of the SGS model. 

In Figure 22.6.6.1d,e, LES predictions of mean and rms product mass fraction are 
compared to DNS results. Here, DNS, denotes a coarser grid used. The notations FRRM 
and RRRM refer to SSFRRM and SSRRRM with the model coefficients K,, K> set 
equal to zero, respectively, in (22.4.65). Also, SLFDM and SLFBM are the strained 
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Figure 22.6.6.1 LES and DNS analysis of non-premixed reacting jet [DesJardin and Frankel, 
1998]. (a) Schematic of computational domain: LES grid and inflow conditions. (b) Product 
mass fraction, LES. (c) Product mass fraction, DNS. (d) Transverse mean mass product. (e) 
Transverse rms mass product. 


laminar flamelet delta model and strained laminar flamelet beta model, respectively, 
as related to the double delta and beta PDF models discussed in Section 22.4.2 [Cook, 
Riley, and Kosary, 1997]. As seen in Figure 22.6.6.1d,e, LES model predictions appear 
to be in agreement with DNS better than the flamelet models. 
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(ii) case 2 


(b) 
Figure 22.6.6.2 LES analysis for bluff body flame stabilizer [Moller, Lundgren, and 
Fureby, 1996]. (a) Geometry for bluff body flame stabilizer. (b) Temperature fluctu- 
ations and CO mass fractions, Z = 0.348, Z = 0.460, Z = 0.686, measured temper- 
ature (+), measured temperature fluctuations (x), measure CO mass fraction (0) 
model A(—-), and model B(-----), model C(-----). 


(2) LES analysis for Bluff Body Flame Stabilizer 

In this example, the 3-D LES analysis for the bluff body flame stabilizer (Figure 
22.6.6.2a) carried out by [Moller et al., 1996] is introduced. Combustion of C3H5 is 
modeled under the following conditions: 


Casel: = 0.62, Ке = 47.5 х 10, М = 0.056, и= 17 ш, T=288K 
Саве 2:ф = 0.62, Ке = 31.6 х 10%, M=0.113, u=34m/s, T= 600K 


There are three cases for combustion modeling. Model A: the eddy viscosity model 
of Fureby and Moller [1995], Model B: PDF reaction rate modeling of Dopazo and 
O'Brien [1973], and Model C: MILES model by Fureby [1996]. Computed results are 
compared with their own measured experimental data. 

The domain is discretized with 40 x 80 x 340 mesh. The governing equations 
(22.2.34) are solved using FVM with the third order accurate upwinding for convection, 
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Figure 22.6.6.2 (continued) (c) Instantaneous isocontours at x = 0.12,0.31 < Z < 
0.87 (case 1) (2) and (3): flame surface for model B, superimposed on contours of 
the spanwise vorticity at the same section for cases 1 and 2; normalized pressure 
(...), normalized Rayleigh parameter are also shown. 


fourth order accurate finite differencing for diffusion, and Crank-Nicolson for temporal 
approximations. 

In Figure 22.6.6.2b, the time-averaged temperature and its rms fluctuations together 
with the time-averaged CO mass fraction and the flame front dynamics in terms of 
temperature PDFs are shown for reacting cases, along with experimental and simulated 
profiles. The formation of CO is restricted to the reaction zone along the flame front, 
which coincides with regions of high temperature fluctuations. Note that the amount of 
CO in Case 3 is larger than in Case 2. The increase of reaction rate for conversion of 
C3Hs to CO in the preheated case is larger than the increase of rate of formation of CO» 
from CO. Consequently, more CO is accumulated in the reaction zone in the preheated 
case. 

The instantaneous isocontours of the spanwise vorticity in a section between z = 0.31 
and z= 0.87 at x = 0.12 are shown in Figure 22.6.6.2c. For Cases 2 and 3, the flame surface 
is superimposed. An important effect of the energy release on the macroscopic features 
of the flow is that the vorticity is less structured in Cases 2 and 3 compared with Case 1 
and that multiple local extremes occur. Another effect of the heat release is to decrease 
the magnitude of the vorticity at the center of the vortex structures. 
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(3) DNS Analysis for Interaction of Isotropic Turbulence and Chemical Reactions 

In this DNS analysis, the interaction of isotropic turbulence and chemical reactions 
in a hypersonic boundary layer is introduced here as reported by Martin and Candler 
[1998]. A simplified version of (22.2.34) and (22.2.2) is used for a three-dimensional 
domain with a mesh of 96 x 96 x 96. A sixth order accurate finite difference method 
based on a compact Pade scheme (see Section 6.7) and fourth order Runge-Kutta 
time integration scheme (Section 4.4.3) are used. The mesh discretization provides 
a resolution of kn = 1 at the end of the simulation, where k is the maximum wave 
number resolvable and «is the Kolmogorov scale (21.5.1). The computational domain 
is a periodic box with nondimensional length 27 in each direction. 

The velocity field is initialized to an isotropic state prescribed by the following energy 
spectrum: 


E(k) = kK’ exp (£) (22.6.5) 
0 


where ky denotes the most energetic wave number. The relative heat release AH is 
defined as the ratio of the enthalpy change to the total energy, proportional to the energy 
released (positive, exothermic) or absorbed (negative, endothermic) in the formation 
of product species. Thus, an increase or decrease in A H? increases or decreases the 
energy in the flowfield, respectively. This will be used as an input to determine the 
various features of the flowfield. In this example, it is assumed that the reactant and 
product have the same molecular weight and the same number of internal degrees of 
freedom; thus the mixture gas constant and specific heats do not change as the reaction 
progresses. In this case, the reaction equation is given by 


S1+ M & S2+M 


In Figure 22.6.6.3a, we notice a large increase in the rms magnitude of the temper- 
ature when the heat release is increased. A positive temperature fluctuation causes an 
exponential increase in the reaction rate. However, because of the turbulent motion, 
the heated fluid may move to a different location before the reaction progresses fur- 
ther, reducing or eliminating the feedback process. Thus, the interaction between the 
chemical heat release and the turbulent motion should depend on the amount of heat 
released. 

The energy spectrum as defined in (21.4.11-21.4.130) along with (22.6.5) may be 
decomposed into its incompressible and compressible components at several different 
times during the simulations. Figure 22.6.6.3b shows these spectra for the nonreacting 
solution. Note that the compressible modes are about two orders of magnitude less en- 
ergetic than the incompressible modes at all but the smallest scales. It is seen that there 
seems to be aliasing errors near kn > 1, indicating that small scales are not resolved. 
As time evolves, the compressible energy spectrum decays slightly at all scales, whereas 
the incompressible modes decrease at the large scales, and increase at the small scales. 
Figure 22.6.6.3c plots the endothermic case and the trend is similar to the nonreact- 
ing case. For the case of exothermic reaction (Figure 22.6.6.3d), however, the energy 
spectrum rises about two orders of magnitude larger than in the case of the endother- 
mic reaction, closer to the incompressible counterpart. It is interesting to note that, in 
Figure 22.6.6.3e, the compressible mode becomes more energetic, whereas the incom- 
pressible mode is not affected by the increase of the heat release. 





22.6 EXAMPLE PROBLEMS 





(a) 


10? 





(d) (e) 
Figure 22.6.6.3 DNS calculations for interaction between chemical reaction and turbulence [Martin and 
Candler, 1998]. (a) Time evolution of rms temperature fluctuations showing the effect of A H°. (b) Energy 
spectra, nonreacting. (c) Energy spectra, endothermic, A H? — —1. (d) Energy spectra, exothermic, 
АН? — 2. (e) Energy spectra, nonreacting and exothermic (A H? — 2.) 
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22.6.7 HYPERSONIC NONEQUILIBRIUM REACTIVE FLOWS WITH VIBRATIONAL 
AND ELECTRONIC ENERGIES 


In the following example problems, we introduce the work of Argyris et al. [1991] in 
which the vibrational energy is included in hypersonic inviscid and viscous reactive 
flows. The governing equations (22.5.1) including the vibrational enegy, but without the 
electronic energy are solved using the Taylor-Galerkin finite element method. 


(1) Inviscid Hypersonic Reacting Flow with Vibrational Energy 

The geometry and finite element discretization for the inviscid flow around a 
simple ellipse (a = 6.0 cm, b = 1.5 cm) at M, — 25 are shown in Figure 22.6.7.1a. 
The thermal data are based on ISO standard atmosphere at the altitude of 75 km. 
(po; — 3.99 x 10? kg/m?, p,, — 2.4 N/m?, T4, — 208.4 K.) Figure 22.6.7.1b presents 
the pressure distribution for various test cases which shows that the effect of the 
vibrational energy is to reduce the shock standoff distance. The perfect gas assumption 
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Figure 22.6.7.1  Inviscid hypersonic reacting flow with vibratonal energy [Argyris et al., 1991]. (a) Geom- 
etry and finite element discretization. (b) Normalized pressure profiles along the stagnation on streamline. 
(c) Normalized temperature profiles along the stagnation streamline and body surface. (d) Normalized density 
profiles along the stagnation streamline and body surface. Reprinted with permission from Elsevier Science. 


22.6 EXAMPLE PROBLEMS 


without the vibrational energy provides the largest standoff distance. In Figure 22.6.7.1c, 
it is clearly shown that the inclusion of vibrational energy causes the temperature to 
decrease significantly as compared to the case of perfect gas without vibration. This 
results in an increase in density as shown in Figure 22.6.7.1d. 


(2) Viscous Hypersonic Reacting Flow with Vibrational Energy 

In this example, we examine the viscous hypersonic reactive flow with vibrational 
energy. The geometry and finite element discretization and schematics of the shock wave 
and boundary layer are presented in Figure 22.6.7.2a,b. The effects of various conditions 
including the frozen flow, equilibrium flow, and finite rate chemistry with and without 
mass diffusion on the Stanton number, St = qw/|Poo€ poolloo( Toco — Tw)J are shown in 
Figure 22.6.7.2c. In this case, the vibrational energy is not included. Note that the finite 
rate chemistry without mass diffusion provides the lowest wall heat flux with the frozen 
chemistry giving the largest magnitude. There is an indication that the thin boundary 
layer is not sufficiently resolved for the case of frozen chemistry, as seen from the fact 
that the peak value of Stanton number fails to occur at the stagnation point as it should. 
The results with vibrational energy are shown in Figure 22.6.7.2d. We observe that the 
Stanton number increases for some distance downstream of the stagnation point before 
it decreases further downstream. The effect of mass diffusion is clearly evident, causing 
the heat flux to be reduced. In Figure 22.6.7.2e, the influence of vibration and mass 
diffusion on the species distribution is shown. Note that the mass fraction of atomic 
oxygen (Yo) is reduced significantly due to vibration and mass diffusion. The excitation 
of vibrational energy reduces the flow temperature and subsequently decreases the 
dissociation process. 


(3) Thermochemical Nonequilibrium Hypersonic Flows with Two-Temperature Model 

In this example, the work of Park and Yoon [1991] is introduced to illustrate an 
implementation of vibrational, electronic excitation, and chemical reaction models de- 
scribed in (22.5.14—22.5.24) for thermochemical nonequilibrium flows at suborbital flight 
speeds. Here the nonequilibrium vibrational and electronic excitation and dissociation 
are taken into account without ionization. The steady-state of the resulting system of 
equations is carried out by using lower-upper factorization and symmetric Gauss-Seidel 
sweeping technique through Newton-Raphson iteration, together with the Roe's up- 
winding scheme. 

Sample calculations are made for flows over a circular cylinder of 1-inch diameter 
with its axis perpendicular to the flow direction, placed in the test section of a shock tun- 
nel as used by Hornung [1972] for interferometry experiments. The diameter of the cylin- 
der is 2 inches. The freestream conditions are: nitrogen density — 5.349 x 10? kg/m?, 
velocity — 5.59 km/s, nitrogen atom mass fraction — 0.073, and temperature — 1833 K. 
The flow Mach number is 6.13, and the Reynolds number based on the body diameter 
is 24,000. The nitrogen flow is calculated using the 5-species model (Table 22.5.3) by 
setting the mole fraction of oxygen to be 10-5. 

To compare with the experimental interferometry results of Hornung [1972], the 
interferometric fringes are computed from 
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Figure 22.6.7.2 Viscous hypersonic reacting flow with vibrational energy [Argyris et al., 1991]. (a) Geometry 
and finite element discretization. (b) Schematics of shock wave and boundary layer. (c) Stanton number (St) 
on the cylinder surface at 0? « 0 « 45? for different chemical models. (d) Stanton number (St) on the cylinder 
at0? < 0 « 45? for different internal degress of freedom. (e) Profiles of mass fraction of atomic oxygen normal 
to the cylinder surface at an angle of § = 20°. Reprinted with permission from Elsevier Science. 
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Figure 22.6.7.3 Comparison of hypersonic flows over a cylinder [Park and Yoon, 1991; Candler, 


1989]. (a) Hypersonic flow analysis, 2-inch diameter cylinder. (b) Hypersonic flow analysis, 
2 inch diameter cylinder. 


where F is the fringe number, А 15 the wavelength, and £ is the experiment's geometric 
path. 

In Figure 22.6.7.3a(1), the calculated shock standoff distance for a perfect gas is 
very much larger than the measured value [Hornung, 1972]. The calculated fringes 
have no resemblance to the experimental fringes. It is interesting to note that as shown 
in Figure 22.6.7.3a(2), the shock standoff distance for the equilibrium gas is shorter than 
the measured value with the appearance of fringes still quite different from those of the 
experiments. 

In contrast, the results of the one-temperature model [Figure 22.6.7.3a(3)] become 
closer to the experiment. With the two-temperature model, the shock standoff distance 
and fringes match very well with the experiment as shown in Figure 22.6.7.3a(4). 


(4) Thermomechanical Nonequilibrium Hypersonic Flows with Multi-Temperature Model 

In this example, we compare the two-temperature model of Park and Yoon [1991] 
with the multi-temperature model of Candler [1989]. Here, we consider seven species 
(N2, O», NO, NO*, N, O, e^) and six temperatures, with all other data being equal to 
those of Park and Yoon. However, the vibrational temperatures of different molec- 
ular species are calculated independently and the electron temperature is calculated 
separately. 
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Shown in Figure 22.6.7.3b(1) is the result of the one-temperature model of Candler 
[1989], indicating that the shock standoff distance is much shorter than that for the one- 
temperature model of Park and Yoon. When the six-temperature model is used, how- 
ever, the results are improved drastically as shown in Figure 22.6.7.3b(2), matching very 
well with the experiment. Such agreement is demonstrated also by the two-temperature 
model of Park and Yoon [1991]. 


22.7 SUMMARY 


In this chapter, the basic governing equations of reactive flows and combustion as well 
as their applications are presented. Equilibrium chemistry and finite rate chemistry are 
controlled by temporal and spatial scales which in turn dictate computational require- 
ments. They constitute the unique features of the reactive flows which are different from 
nonreactive flows. Complex physical properties involved in reactions and combustion 
processes must be represented in the computational schemes. 

Computations in reactive flows and combustion are difficult. Difficulties are mul- 
tiplied when turbulence dominates in reactive flows and combustion. This is because 
spatial scales in turbulence and time scales in reactive flows are coupled and the nu- 
merical resolutions of these physical scales represent a formidable task. The key to 
the issue is to use fine mesh, small time steps, and sophisticated numerical schemes 
with controlled implicit treatments as demonstrated in numerous example problems in 
Section 22.6. As pointed out in Section 21.8, the full-scale direct numerical simulation 
(DNS) with high resolution and high accuracy numerical methods will lead to our goal, 
hopefully when computer resources become available. 

As mentioned in Chapter 21, the role of FDV theory with various variation parame- 
ters, particularly in terms of the Damkóhler numbers, should be investigated. Only with 
the most accurate numerical schemes will DNS be fully effective. 
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CHAPTER TWENTY-THREE 





Applications to Acoustics 


23.1 INTRODUCTION 


Acoustics is the science that deals with sound waves such as in a combustion chamber, 
jet noise, oceanography, meteorology, architectural acoustics, and environmental acous- 
tics. Sound waves may occur in the quiescent air even with extremely small pressure 
disturbances. This could lead to a noise audible to the human ear. In this case, changes 
in all flow variables other than the pressure remain constant. On the other hand, the 
noise level can be extremely high (thunder or explosion), but still with fluctuations of all 
variables other than the pressure remaining more or less constant. This phenomenon 
may be referred to as the pressure mode acoustics. When fluids undergo circulations 
causing significant velocity gradients, vortical waves are generated, which then produce 
pressure disturbances. The noise coming from this action (vorticity) may be catego- 
rized as the vorticity mode acoustics. In many instances in nature or in engineering, we 
encounter rapid changes in temperature such as in hypersonic flows over a spacecraft 
creating an entropy boundary layer between the shock layer and velocity boundary 
layer, subsequently leading to pressure fluctuations. Entropy waves are predominant in 
this case. We may identify the noise generated by entropy waves as the entropy mode 
acoustics. 

The categorization suggested above was actually originated by Kovasznay [1953]. 
It is our intention to follow his suggestion in this chapter. However, it appears that 
the research in the acoustics community in general has been centered around acoustic 
waveforms (linear and nonlinear-N-waves), sound emission (radiation), and sound ab- 
sorption (viscous dissipation), under which a large number of subdivided disciplines can 
be identified. Selection of example problems under such vast subject areas is difficult 
for the purpose of this chapter, which is concerned only with an introduction of compu- 
tational acoustics. Thus, instead, in adopting the suggested categorization by pressure 
mode acoustics, vorticity mode acoustics, and entropy mode acoustics, it is necessary 
that appropriate governing equations be identified. For example, we may select suitable 
topics for the pressure mode acoustics in which the Helmholtz equation or its variant 
such as the Kirchhoff’s formula is used. For the vorticity mode acoustics, standard vor- 
ticity transport equation(s), Lighthill’s acoustic analogy, or Ffowcs Williams-Hawkings 
equation may be invoked. Pressure disturbances arising from the solution of these equa- 
tions will contribute to the vorticity mode acoustics. Using the first and second laws of 
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thermodynamics, the energy equation can be derived in terms of entropy in a variety 
of forms. In this process, the pressure disturbances and the entropy noise from this 
calculation is identified as the entropy mode acoustics. In all cases, it is useful to obtain 
analytical expressions for the pressure fluctuations from the governing equations used 
for each of the modes. Here, the concept of Green's function will play a major role. In 
general, however, solutions of the Navier-Stokes system of equations can provide the 
most useful information. With proper filtering process (or time averages), the fluctua- 
tion components of all variables including the pressure fluctuations and the root mean 
squared pressure (ms) are calculated to determine the noise level. 

It is quite possible that the noise level calculated may actually be the combination of 
all three modes in a given physical situation, regardless of the equations being used for 
the solution. Thus, the quantitative determination of the magnitude of the noise level 
from the dominant mode and from the possible contributions of other less dominant 
modes in the system would be of interest. This is not attempted in this chapter. Instead, 
our focus will be to select suitable example problems under the suggested categorization, 
discuss the governing equations and computational methods, and evaluate the results. 

Some basic definitions used in acoustics are introduced below. The time-averaged 
value of a fluid property, say f, is defined as 


ра 1 t+At 
= (Р = xf f dt (23.1.1) 


where the symbols * " and *()' imply time averages to be used interchangeably in what 
follows. From this result, the acoustic intensity I (Watt/m?) is defined as, with f — p 


t+At 
I= (pv) = xl pv dt (23.1.2) 
t 


from which the acoustic power 7 can be calculated: 
T= | I-ndT = poag(w)T (23.1.3) 
r 


where I" denotes the surface area. The noise level is then determined either by the 
acoustic intensity level (IL) or by the sound pressure level (SPL). 


I 
1, = 10105) I. in dB (decibel) (23.1.4) 
ref 


SPL = 201овү, ™ 
Pref 


те, 





in dB (decibel) (23.1.5) 


where L,;— 10-7 Watt/m? at 1000 Hz (barely audible sound to human ear) and 7 
is the scalar acoustic intensity normal to the surface as determined from (23.1.2). The 
reference pressure ( Pref = 2.04 x 107? N/m?) corresponds almost to Zefin a plane wave, 
and P;ms is the root-mean square pressure. 

In many engineering problems, we are concerned with unstable waves rather than 
the noise generation such as occur in combustion instability. They are undesirable phys- 
ical phenomena in view of efficiency of the engineering performance. In this case, the 
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acoustic energy tends to grow without bound in resonance, leading to an inefficient 
combustion and/or severe vibrations of the system. In this chapter, we shall address this 
subject as well as the acoustic noise generation. 

Acoustic problems are generally classified as a function of the generating source. 
For each class of problems there are standard techniques used to solve them. In the 
following sections, the most commonly used equations are described along with the 
solution methodology. 


23.2 PRESSURE MODE ACOUSTICS 


23.2.1 BASIC EQUATIONS 


The most commonly used equation in acoustics is the wave equation. It is derived from 
the continuity and momentum equations (in the absence of body forces and sources and 
sinks of mass) by writing the variables as the sum of the freestream and a fluctuation, 


р= р+р 
and linearizing the equations around the freestream state. This leads to 


1 8? p! 
aj Of 





— Vip =0 (23.2.1) 


where a is the speed of sound. Equation (23.2.1) assumes a zero convection velocity 
(1.е., у = 0). For a nonzero v, the convected wave equation is given by 


1 (a s р 
=! "УУ Ј рР- У" р=0 (23.2.2) 
ag \ at 

where the prime in (23.2.1) is neglected for simplicity. Multiplying (23.2.1) by e/*' and in- 
tegrating by parts over an appropriate time interval results in the well-known Helmholtz 
equation 


f+ (2) рев (23.2.3) 


where p — fe!*' and o is the circular frequency. Equation (23.2.2) can also be written 
in the form of (23.2.3) using a change of reference frame defined by xy — x — vr and 
T=. 

In order to study the linear acoustic wave propagation generated by a known source 
(say a vibrating sphere), one can either use the various CFD methods presented in the 
previous chapters or, if possible, find a close form solution. For instance, depending upon 
the complexity of the source, a time domain Green’s function solution can be found 
for (23.2.1) and (23.2.2) and a frequency domain one for (23.2.3) [Howe, 1998]. For 
acoustic waves generated by large amplitude pressure disturbances, the nonlinear Euler 
equations should be used to capture the nonlinear wave propagation phenomena. In 
more complex problems involving shocks, boundary layers, and jets, the Navier-Stokes 
system of equations should be used (see Section 2.2.11). 
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23.2.2 KIRCHHOFF'S METHOD WITH STATIONARY SURFACES 


Kirchhoff's formula is used in the theory of diffraction of light and in other electro- 
magnetic problems. It also has many applications to problems of wave propagation in 
acoustics [Pierce, 1981]. The idea of Kirchhoff's formula is to surround the region of a 
nonlinear flowfield and acoustic sources by a closed surface. In the domain inside the 
surface, a nonlinear aerodynamic computation is carried out, which provides the pres- 
sure distribution on the surface as well as its time history. Outside this surface the acous- 
tic disturbance satisfies the stationary wave equation (23.2.1). To determine р(х, /), 
consider the homogeneous Helmholtz equation given by (23.2.3) whose solution is the 
Green's function G(y, x; o). It can be shown that 


т.о) = фав Jar. ө) - p(y. o) Gy o) pasen (23.2.4) 


where n is the unit normal on S directed into the fluid. Making use of the convolution 
theorem, the time domain solution can be written as 


pe. d [-o6. y — DE Gs) рот) буи -т)| азун 
(23.2.5) 


where the retarded time integration is taken over (—oo, 00). The linearized momentum 


equation gives ро = – i in the absence of the body forces, which leads to 
27 


п) = ф | Obs = туро У от) + p01) уи — т)| лу45()т. 
Ј 
(23.2.6) 


Using the free space Green function given by 


1 
= $ 
4n|x — y| 





G(x, y;t — 7) (t — 7 – |х – у|/ао) 


equation (23.2.6) becomes 


ро д [ v«(y,t — Ix — yl/ao) 
t) = d 
Pa a J) Ix — yl m) 


1 ə { nm 
Ат 0x; J's |х — y| 








njdS(y). (23.2.7) 


Equation (23.2.7) can be reduced to the following form: 


por Тор 1 ar ap 
4 H= Б 4 aS 23.2.8 
РЕ) | Е дп ron у dor On Ot ( ) 


where |x — y| = r is the distance between the observer and the source, dr/dn = cos 0 
where 0 is the angle between the normal vector and the radial direction and n the 
outward normal vector. In (23.2.8), the notation “[]” is used to denote the retarded 
time. 
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23.2.3 KIRCHHOFF'S METHOD WITH SUBSONIC SURFACES 


Hawkings [1977] proposed using the formula for predicting the noise of high-speed 
propellers and helicopter rotors. His idea consisted of surrounding the rotating blades 
by a closed surface, which moves at the forward speed of the helicopter. A nonlinear 
computation is carried out inside the closed surface, which gives the pressure distribution 
on the surface and its time history. Outside this surface, (23.2.6) is modified to account 
for the motion and is written as follows: 


д 19 1 op/fa д 
[2 í Ly E ( пм =) Jas (23.2.9) 
ri anı Fi on, aori дт ony ony 





4np(x.t) — | 


5 


where the subscript ‘1’ denotes the transformed coordinates. The transformation used 
is that given by Prandtl-Glauret: 


xy =X, ул = Ву аа яд = В= 


In (23.2.9), we have 


n-[e«-xy8(-»yY -(-zy]^. g-(- w^ 


and the retarded time becomes 
__ M(x- x’) 
E aß? 


where Mp is the freestream Mach number. The position of the source is given by 
(x', y, z). For a zero freestream velocity, (23.2.9) reduces to (23.2.8), as can be eas- 
ily shown. 


23.2.4 KIRCHHOFF’S METHOD WITH SUPERSONIC SURFACES 


The convective wave equation (23.2.2) is still the governing equation; however, for a 
supersonically moving surface the time delay 7 is not uniquely defined. It is given by 





7*— [Eri - M(x - x)]/aB where B= (M – 1). 


The radiated pressure field takes the form 


p on 1 др 1 др 
n on, ry on, аог B2 дт 


ory OX, 
E ony ony 





E 


атрхо) = | 


5 


) 4% (232.10) 


where + notation indicates evaluation for both retarded times t+ and t~. This equation, 
however, still presents a singularity at Mo = 1. In order to overcome this difficulty, 
Farassat [1996] and Farassat and Farris [1999] recently developed a Kirchhoff formula 
applicable across the whole speed range, but particularly useful for supersonic surfaces. 

The theories presented here allow the computation of farfield sound given the de- 
tailed flow field in the vicinity of the source. The choice of theory to be used is problem 
dependent. In Section 23.5.1, several examples are presented and solved. 


23.3 VORTICITY MODE ACOUSTICS 


23.3 VORTICITY MODE ACOUSTICS 


23.3.1 LIGHTHILL'S ACOUSTIC ANALOGY 


The sound generated by vorticity in an unbounded fluid is generally referred to as 
aerodynamic sound [Lighthill, 1952, 1954]. Most fluid flows of engineering interest are 
unsteady in nature, of high Reynolds number and turbulent. These flows are known 
to generate noise; that is, turbulent boundary layers, jets, and shear layers. Though 
the acoustic radiation is a very small by-product of the fluid motion, which creates a 
numerical challenge, it is becoming an important part of the flow solution. 

The theory of aerodynamic sound was developed by Lighthill [1952], who rewrote 
the Navier-Stokes equations into an exact, inhomogeneous wave equation whose source 
terms are important only within the turbulent region. Furthermore, at low Mach num- 
bers, the sound generation and subsequent propagation can be decoupled from the fluid 
motion. The momentum equation for an ideal, stationary fluid of density py and sound 
speed ap subject to the externally applied stress 7;; 15 


д(ру;) " д(аё(р — po)) Ту 





23.3.1 
ot OX; OX; ( ) 


Using the continuity equation to eliminate (pv;) results in the well-known Lighthill 
acoustic analogy equation 

1 а? 2 \ F32 д? Tij 

5 = У – = =, 23.32 
(a5 - V )leito - 09] 7 552 (2332) 
In the derivation of (23.3.1) an ideal, linear fluid is assumed. In such a fluid, the mo- 


mentum transfer is produced solely by the pressure. In (23.3.1) and (23.3.2), Tj; is the 
Lighthill stress tensor given by 


Ту — pvivj + ((p — po) — a&(p — po))à; — ту. (23.3.3) 


Solution of (23.3.2) requires an accurate determination of the Lighthill stress tensor 
given by (23.3.3). When the mean density and sound speed are uniform, the variation 
in p produced by low Mach number, high Reynolds number velocity fluctuations are of 
order pọ M°, and pv;v; 7 pov;v; with a relative error  O( M?) « 1. Similarly, we have 


P— po — a&(p — po) (p — po)(1 – ад/а2) ~ O(pov? M2). 


Therefore, 7j; & povjv;, when viscous stresses are neglected, the solution to Lighthill 
equation can be written as 


9? | poviv;(y, t— |х m yl/a0) у 
OXj OX; 4m|x — y| 





р(х, г) ғ 


2 
XiXj д | 3 
x —— vivj(y.t — Ix ^ yl/ao)d"y, |x| > co 23.3.4 
дла э 802) Р" j(y,t—|x—yl/ao)d°y, |х| ( ) 
where p(x, t) = aĝ(p — po) is the perturbation pressure in the far field. In general, in 
order to compute farfield noise from a jet, a shear layer or turbulent boundary layer; it 
is necessary to carry out an accurate CFD computation in the near field to determine 
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the Reynolds stresses and then use (23.3.4) for the farfield computations. Examples of 
accurate CFD computations include Direct Numerical Simulation (DNS), Large Eddy 
Simulation (LES), or even a well-resolved Unsteady Reynolds Averaged Navier-Stokes 
(URANS). 


23.3.2  FFOWCS WILLIAMS-HAWKINGS EQUATION 


When Lighthill's acoustic analogy is used in flows with moving boundaries, moving 
sources or in turbulent shear layers separating a quiescent medium from a high-speed 
flow, it is necessary to introduce control surfaces. These surfaces can coincide with 
existing physical surfaces or correspond to a convenient interface between fluid regions 
of widely differing mean properties. Suitable boundary conditions are applied on these 
surfaces. 

Let f(x,t) be an indicator function that vanishes on the surface S and satisfies 
f(x, t) > 0 in the fluid where Lighthill's equation is to be solved, and f(x, t) < 0 else- 
where. Multiply (23.3.1) by H( f) and rearrange into the form 


a, (6v HC) (Ga (o — 9) 


д _ oH 
= 5 (AAT) + (pvitv; — vj) + (p = ро)ду = TH) 5 f). (23.3.5) 
Xj OX; 
A similar process can be applied to the continuity equation to obtain 
д д _ _ он 
a, UU — ро)) + = (Н(Ррм) = (р (уг — Уг) + povi) 5 (7). (23.3.6) 


Elimination of Hpv; between the two equations above leads to the well-known Ffowcs 
Williams-Hawkings equation 


2 
(355 = “(ићи — ро)] 
0 


2 у 
Es E E 2 (чо — Vi) + (р – ро)ёу — 20) 
+ 7 (00 =) + emis). (23.3.7) 


This equation is valid throughout the whole space. Using Green's function, one can 
write down a formal outgoing wave solution. Written in an integral form, the Ffowcs 
Williams-Hawkings equation [1969] is 


д? Фу 
H(f)a2(p — po) = —— T;]l—— 
Cf)ao(p — po) Ix OX, I! aix vi 


dS;(y) 
4n|x — y| 


dS;(y) 
4nv|x — y|' 





д Е 
$ [pvi(v; — vj) t pij] 
S(t) 


Е OX; 


д - _ 
+— D [p(vj — Vj) + pov;] (23.3.8) 
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where p;; — (p — po)&i; – тј, and the square bracket "[]" denotes the retarded time 
(T —t — |x — y|/ao). The surface integrals indicates a monopole and a dipole source 
contribution from the surface while the volume integral indicates a quadripole source. 
When v is zero in (23.3.5) (i.e., stationary surface), the generalized Kirchhoff formula 
is recovered. 
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2341 ENTROPY ENERGY GOVERNING EQUATIONS 


If temperature gradients are high, the fluctuation components of temperature can be 
very large, leading to entropy waves. In this case, we invoke the first and second laws of 
thermodynamics. At equilibrium in a continuous flowfield domain, the combined first 
and second laws of thermodynamics and Maxwell’s relations lead to [Chung, 1996] 


DS De рү 
Quse E eg m 23.4.1 
Dp 5 (5) 990 


DS DH 1рр 
т—=——--= 23.4.2 
Dt Dt p Dt ( ) 
DS DT TD 
| ер em (23.4.3) 
Dt Dt p Dt 
where S is the specific entropy, B is the thermal expansion coefficient, 
1 др 
B---— 
poT 


and other variables are defined in Section 2.2 and Section 22.2. It can be shown that the 
equations of momentum, energy, continuity, and vorticity transport for 3-D compress- 
ible flows are of the form 


Momentum 
ду А 2 1 
отут уру МЕ УУУ) (23.4.4) 
Energy 
DT D 
pCp— — BT — турі = КУТ = 0 for sound emission (23.4.5а) 
Dt Dt | 
DS 2 : 
p T = тууун — kV^T —0 for sound absorption (23.4.5b) 
Continuity 
1D TD 
EX mE (23.4.6) 
pa? Dt Cp Dt 
Vorticity Transport 
д 
apt Ује оу у – (o Vv - VT x VS-E»V3o (23.4.7) 
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where Af denotes the total enthalpy. Taking a time derivative of (23.4.5) and combining 
with (23.4.4), we obtain the acoustic analogy equation which may be used for determin- 
ing unstable entropy waves, 


9 / 1 др 1 a (BT DS 
eh a eee ae pec 23.4.8 
ite: x) G p) суда + (2 a) ( ) 


Although unstable entropy waves can be calculated from (23.4.8), it is more con- 
venient to use a form in which the entropy term is replaced by thermodynamic rela- 
tionships. This approach, known as the entropy-controlled instability (ECI) method, is 
intended to include pressure and vorticity modes as well as the entropy mode. Following 
Yoon and Chung [1994], the mathematical formulation is described below. 


23.4.2 ENTROPY CONTROLLED INSTABILITY (ECI) ANALYSIS 


In this approach, the energy equation is first written in conservation form. Upon dif- 
ferentiation of the convective terms, we isolate the derivative of total energy in terms 
of pressure gradients and subsequently in terms of entropy gradients. All variables are 
replaced by the sum of their mean and fluctuating parts. Furthermore, the logarith- 
mic form of entropy changes is replaced by truncated infinite series to retain highly 
nonlinear physical aspects of the system. The energy equation is then integrated by 
parts spatially, resulting in both domain and boundary surface integrals. These surface 
integral terms constitute the nonlinear, nonisentropic acoustic intensity acting on the 
solid boundaries. These terms are driven by the fluctuation of the enclosed fluid. The 
next step is to take time averages of all terms of the time-dependent domain integrals 
and time-independent surface integrals. These processes convert the partial differen- 
tial equation of energy into a nonlinear ordinary differential equation, characterizing 
the stability or instability of wave motions with the energy growth factor as the main 
dependent variable. 
For a nonisentropic flow, the pressure gradient is written as 


рі = а?р: + (ра?/с) $: (23.4.9) 
The spatial derivative of the stagnation energy F is given by 
pA 
Ei = (cor - B + P). 


SU 5 E 
Rp of Rp” 


+ УУ; (23.4.10) 


where R is the specific gas constant. Substituting (23.4.9) into (23.4.10) yields 
pEi = P + 2s T pvjvii (23.4.11) 


Consider now the energy equation written in the conservation form 


д 
э; РЁ) + ФЕ: — бууу + 4): = 0 (23.4.12) 
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Substituting (23.4.11) into (23.4.12) yields 


д 
30D + (р Ем) + vl Eos F 28, + vj — pvi Eji — (oi; Vj) фал = 0 
(23.4.13) 
It is interesting to note that for large entropy gradients, (23.4.13) will be dominated 
by the term v;(p/ R)S;;, instrumental in nonlinear, nonisentropic wave oscillations. 
The most general form of the nonlinear, nonisentropic wave equation may be ob- 


tained by integrating (23.4.13) by parts spatially and taking a time average of the re- 
sulting equation. 


3 o E)dg — Eipvi р vie + vil S t (pvivj);v; | d 
L5 /, |: a) 


+ \/ + „(Ерл + Sn + ovn) — gijVjhi — ЕТ ar) = 0 
F p 

(23.4.14) 
where © апа Г represent the domain and boundary surface, respectively, (-) implies time 
averages and n; denotes the ith component of the outward normal vector to the surface. 
Physically, the time derivative term (first term) and spatial derivative terms (next five 
terms) represent the temporal growth and spatial growth of waves, respectively. The 
last six terms of boundary integrals imply the so-called acoustic intensity on the solid 
boundaries. 


From thermodynamic relations for an ideal gas, we may write the entropy difference 
in the form 


pem Аш 
S—S,= Rin (1 + =) (1 + E) (23.4.15) 
p p 


Expanding the right-hand side of (23.4.15) in infinite series we obtain 
S = R[ So + 802) + S3) + S(4) Tee -] + So (23.4.16) 
with 


/ / 


COMM EN OMNE NE 
(у-0 9 -DP 


50) = 165) s 
Se) = 1605) (5) 
За) = i |6 : (5) (Y : 5| 
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Note that the higher order terms (fifth order or higher) are neglected as they are small 
in comparison with lower order terms. 


23.4.3 UNSTABLE ENTROPY WAVES 
At this point, all variables may be written as 
p-p-tp, v; = V; + EV, p=ptep’, Т=Тљет (23.4.17) 


where the symbols, bar and prime, denote the spatial or temporal mean and fluctuating 
parts, respectively; and € signifies the energy growth factor (0 < = < oo) which is tem- 
porally dependent but spatially independent. Notice that ¢ = 0 indicates vanishing of 
the fluctuating parts whereas € = œo implies an unbounded growth of fluctuations as a 
function of time. 

Substituting (23.4.16) and (23.4.17) into (23.4.14) yields 


a 
ze E +ЕЗЕ; + Ез) – е2 – е3 – е = 0 (23.4.18) 


where 


inc (| aaa), E- (| aa), Ex (| aa) (23.4.19a-c) 

Q Q Q 

h = | вода) - | | лаг) (23.4.20а) 
Q Г 

| | saa) —( | аг) (23.4.2056) 
Q Гг 

Lh a | ь®ао)-( | Par) (23.4.20c) 
Q r 


where a(?, b, and c? (i — 1,2, 3) consist of mean and fluctuating parts of variables. 

A glance at (23.4.18) indicates that the zeroth-order terms in € are canceled and first 
order terms vanish due to time averages, and £j) is no longer an explicit function of 
time because of its time averages. Thus, the partial derivative with respect to time in 
(23.4.18) involves only £, not Eg), so that 


de £I; - £3 b 4- e^ Bb 


= 23.4.21 
dt 2g E, + 3g? Б + 43 Ез ( ) 





Or 





de 1 3E, 9E, 2Е3 

— = (Ед +20 + е? 1 у 23.4.22 

Go ee DE on, (26 A ( ) 
where higher-order terms and those terms much smaller than unity have been neglected. 
With some algebra we arrive at the nonlinear, ordinary differential equation, known as 
the stability equation, of the form 

de 


qo m8 oo£? — ose? = 0 (23.4.23) 
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with the energy growth rate parameters o; (i — 1,2, 3) defined as 


1 1 3E, 
S Ed e T 
м TU 2E ) 


1 3E 9/EN 25 
= 1 I I 
ms TA ` 2E e a(z) = | |] 


Notice that (23.4.23) is identical in form to Flandro [1985], although the basic approach 
to the formulation and the solution procedures differ, resulting in the energy growth 
rate parameters o; entirely different from those in [Flandro, 1985]. For the case of 
linear and isentropic acoustic behavior, (23.4.23) is reduced to the results of Cantrell 
and Hart [1964] as demonstrated in Chung and Yoon, 1991 and Yoon and Chung, 1994. 

The energy growth factor e and energy growth rate parameters o; are so named 
because they both represent energy growth. However, g is devised such that it changes 
only as a function of time, which determines the stability of the entire domain as solved 
from the ordinary differential equation, (23.4.23). It does not change from point to point 
in the domain. On the other hand, the energy growth rate parameters a; are spatially 
dependent, calculated through numerical integrations of quantities a, b, and c in 
(23.4.19) and (23.4.20) as a result of the time-dependent flowfield solutions of Navier- 
Stokes system of equations. Through these combined processes, both € and a; can now 
be considered to depend on time and space, because (23.4.23) cannot be solved without 
the updated spatially dependent o;. 

It is seen that for linear stability (a2 = a3 = 0), we have 


de 
eT 23.424 
а wh ( ) 


This is a special case of (23.4.23) for linear and isentropic waves which Cantrell and Hart 
[1964] obtained from the integral method. Since the solution of (23.4.24) ise — e?!', given 
the initial condition, £(0) — 1, this condition is satisfied as follows: 





stable when e = 0, foro; — —oo (23.4.25a) 

neutrally stable whene = 1, fora; =0 or t=0 (23.4.25b) 

unstable when £ — oo, for£ — 0, foro; — oo (23.4.25c) 
From (23.4.25a) and (23.4.25b) we have 

О<е</1 with —ooxo; «0 (23.4.25d) 


and from (23.4.25b) and (23.4.25c), we obtain 
l<e<oo with О <о <оо (23.4.25е) 


Stability is assured with —oo < o, « 0 which implies that 0 « € < 1. This criterion ap- 
plies only to linear and isentropic waves. 

The linear stability criteria discussed above do not hold true for nonlinear and 
nonisentropic waves with a2 4 0 and a3 Æ 0. The initial condition for € for the case of 
оо + О апа оз з 0 15 unknown at t = 0. The magnitude of £ is no longer the measure 
of stability. Instead, the time rate of change of e determines the state of instability 
regardless of initial conditions for e at t = 0. Thus the stability criteria for nonlinear and 
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nonisentropic waves are determined by the time rate of change of e (energy growth or 
decay) as follows: 


d 
stable when ^ «0 (23.4.26a) 
de 
neutrally stable when = 0 (23.4.26b) 
de 
unstable when a^ 0 (23.4.26c) 


The variables involved in the energy growth parameters a1, a2, and a3 are obtained 
from the numerical solution of Navier-Stokes system of equations. For this purpose 
the energy growth factor € becomes a scaling factor at a neutral state (e = 1) which 
corresponds to the standard definition such that, for any variable f, we write fore = 1 


f=f+f (23.4.27) 


This is in contrast to (23.4.7) in which fluctuations of all variables were scaled by the 
energy growth factor e. Once the Navier-Stokes solution for f and its time average 
f is obtained, then the difference between the two represents the fluctuating part f'. 
The scaling of f' (or £f") is then required in the sense of (23.4.7) so as to determine 
whether the fluctuations may have a tendency to grow or decay. Thus f’ = f — f for 
€ — 1, initially, allows us to provide data to compute o4, o2, and os so that (23.4.23) 
can be solved. The initial values of € at t — 0 are independent of the stability criteria 
of (23.4.26a), (23.4.26b), and (23.4.26c). A numerical example using this concept of 
entropy-controlled instability (ECI) method will be presented in Section 23.5.3. 


23.5 EXAMPLE PROBLEMS 


23.5.1 PRESSURE MODE ACOUSTICS 


(1) Fluid-Structure-Acoustic Interaction 

Kirchhoff's equations are widely used in the theory of light diffraction and other 
electromagnetic problems, boundary elements [Morino and Tseng, 1990], as well as in 
problems of wave propagation in acoustics [Pierce, 1981]. The example presented in 
this section deals with the special case of acoustic radiation from a vibrating structure 
[Frendi, Mastrello, and Ting, 1995]. The goal of the study is to establish the efficiency 
of Kirchhoff's equation for the computation of acoustic radiation from vibrating struc- 
tures. In order to do this, two models are used: one in which the acoustic field is fully 
coupled to the structural vibration, and in the other, the two are decoupled. In the 
fully coupled model, the nonlinear Euler equations are used to describe the acoustic 
wave propagation and the nonlinear plate equations are used to describe the structural 
vibrations. These vibrations are excited using a harmonic plane wave acoustic source 
placed on the opposite side of the propagation domain. 

In addition to (23.2.4) and (23.2.5), the ideal gas law given by p — p RT is used, 
where p is the pressure, R the gas constant, and T the temperature. The initial con- 
ditions in the acoustic fluid are: u = v — w — 0, p — po and p — po. The boundary 
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conditions on the rigid and flexible structure are: v(x, 0, z, t) = 0 on the rigid surface 
and v(x, 0, z, t) = ту(х, 2,1) on the flexible part with n(x, z,t) being the transverse 
velocity of the surface. The motion of the flexible surface is described by a system of 
three-dimensional, nonlinear partial differential equations, given by 


i Eh ЈЕ 1 
DV^n- ррћти + үт = Ар + 1—5 uy "ug 2 Jona + vne) + (wS + zk 


X (nz; 4 vn) *- (1— у)т, (и? Te we ЧЕ wa) , 


ub, T dur, + фи“, E —ту (туу c Azz) = dynznz, Q3 51 1) 


Wee td wi. + фи“, = – па (Паг ЕЕ di) = Фут: 


where V41 = Meee + 2Mexzz + "zz dı = (1- v)/2, dj 2 (1 + v)/2 and D = Eh}/ 
12(1 — v?). In (23.5.1.1) uv? and w’® are the in-plane displacements, and nis the transverse 
displacement. The physical constants appearing in (23.5.1.1) are the stiffness, D, the 
density, pp, the thickness, h, the physical damping, y, the modulus of elasticity, E, and 
the Poisson ratio, v. Equations (23.5.1.1) are solved subject to the initial and boundary 
conditions, 


t=0, и? = w? = = = 


x = Xo, Xo + L, u? = w? = N= т; = (23.5.1.2) 

z = Zo, Zo + W, p 
In (23.5.1.1), the load Ap is defined by Ap = 2p — [p© + p™], where p, p© and 
p? are the transmitted, incident and reflected pressures, respectively. The sum [p + 
p?] represents the loading and is chosen to be of the form p + p = [e sin(wr) + 
e* sin(2wt)| H(t), where €, €* and o are the amplitudes and frequency of the wave, and 
H(t) denotes the Heaviside unit step function. For small values of ¢, e* = 0 (linear), 
while for large values of £, £* — £/2 (nonlinear). 

In the uncoupled model, the velocity potential (t, x, y, z) is governed by the simple 
wave equation given in (23.2.1) and the acoustic pressure and velocity are related to 
the potential by p = —po t and v = ae To produce the incident excitation given above, 
the incident potential should be of the form 


eb Ite (+) 


(23.5.1.3) 


pË (t, x, y, z) = 





which is a solution to (23.2.1). In the case of a rigid surface b”)(t, x, y, z) = b(t, x, 
— y, z), the total potential on the incident side is 6 — 4? + b” + 6 and that on the 
transmitted side is 6 = 6”, with both 4$? and q(? satisfying (23.2.1). Since the ambi- 
ent fluid above and below the flexible structure is the same, the velocity potential in- 
duced by the structural vibration is anti-symmetric in y, in other words, b(t, x, y, z) = 
—фе (с, X, —y, zZ); this leads to a pressure difference across the structure of 


ab pg 








Ар = 2] at at 
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Solving the wave equation for ) subject to the initial and boundary conditions given 
above we obtain Kirchhoff's equation 


1 t f Ў 
ф(х, у> 0,0) = | | ы, pay (23.5.14) 
27 R 


where the R — [(x — xY 4- y? - (z — z?]'? denotes the distance from a point (x, y > 
0, z) to a source located at (x', 0, z") and [-] denotes the retarded value as defined in 
earlier sections. Since the time derivative of 4$? is needed in the pressure difference 
equation, one can differentiate the above equation to obtain 


5 1 t, ^ ] 
(tx, y»02-2-. [| [шш 2)] ао. (23.5.1.5) 
27 R 


Equations (23.5.1.1) and (23.5.1.5) are solved together to obtain the structural response 
and acoustic radiation. These equations form the decoupled model. 

The nonlinear Euler equations are solved using an FDM scheme developed by Got- 
tlieb and Turkel [1976], which is a modified version of the McCormack scheme, while the 
plate equations are solved by an FEM method [Robinson, 1990]. The integral given by 
(23.5.1.5) is computed by a combination of Simpson's and the trapezoidal rule. Results 
are obtained using both models for an excitation frequency of 751 Hz which corre- 
sponds to a natural frequency of the structure. At high levels of excitation, a harmonic 
is used (1502 Hz) in addition to the fundamental (751 Hz), in order to simulate an ex- 
perimental study. The structural parameters are considered to be uniform and are given 
by: density pj — 4450.15 kg/m?, modulus of elasticity E = 1.013 x 10? N/m?, Poisson 
ratio v — 0.33, and a damping ratio of 0.01 is used. The acoustic fluid properties are: 
temperature 7) = 288.33 K, density pp = 1.23 kg/m?, pressure po — 1.013 x 10? N/m?, 
sound speed ao — 340 m/s, specific heat at constant volume cy = 1.004 kJ/(kg K), and 
the ratio of specific heats is y = cp)/cy = 1.4. 

For a small amplitude excitation, 130 dB or 6.8 x 107^ atm, the structural response 
is linear as shown by Figures 23.5.1.1 and 23.5.1.2. The nondimensional time histories 
of the displacement and near-field radiated pressure are shown in addition to their 
respective power spectra. The displacement is nondimensionalized with respect to the 
thickness, while the pressure is nondimensionalized with respect to poa. Both the power 
spectra and the time histories show the presence of a single frequency indicative of a 
linear behavior. When the excitation levelis increased to 174 dB, 0.22 atm, the response 
of the flexible structure becomes nonlinear as shown by both the time history and the 
power spectra (Figure 23.5.1.3). The response predictions obtained using both models 
are in agreement. In addition, both the near-field and far-field acoustic pressure results 
obtained using both models compare well (Figures 23.5.1.4 and 23.5.1.5). This is an 
important result since the cost, in terms of CPU time, is an order of magnitude lower 
in the uncoupled case. One can use the uncoupled model to predict, with reasonable 
accuracy, the structural response and the resulting acoustic radiation. 


(2) Blade-Vortex-Interaction Hover Noise 
Xue and Lyrintzis [1994] carried out three-dimensional computations of the noise 
generated by the blade-vortex-interaction (BVI) in a transonic regime. The near field 
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Figure 23.5.1.1 (a) The time history and (b) power spectral density of the 
panel center displacement for an excitation amplitude 130 dB (linear). 
[Frendi et al., 1995]. Reprinted with permission from Academic Press. 


is assumed inviscid and irrotational, which allows a potential flow formulation. These 
assumptions are reasonable since the flow is dominated by the inviscid effects and the 
shocks are not strong enough to generate sizable vorticity. The potential equations are 


solved using FDM. These near-field results are then coupled with a rotating Kirchhoff 
method to obtain the far-field noise. 


The full potential equations written in a strong conservation form and in generalized 
coordinates are 


д (р д {р ð (pV a (pW) _ 
(0) (67) )* x) -? TES 


with the density given by 


p= fı = 1— pe, + (И +E) Dg + (У + п)Ф, + (У/ + sel" (23.5.1.7) 


and U,V, and W are contravariant velocities along the €,y, and ¢ directions, 
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Figure 23.5.1.2 (a) The time history and (b) power spectral density of 
the transmitted near-field pressure, 2.54 cm from the panel center, for 
an excitation amplitude 130 dB (linear) [Frendi et al., 1995]. Reprinted 
with permission from Academic Press. 
respectively, and are given by 
U = & + А'Ф; + АФ, + АФ, 
У = ту + АФ + АФ, + АФ. (23.5.1.8) 
W — с: + БФ: + АФ, + АФ; 
апа 


A, = & + E + Е2 

А; = т> + тр + тү 

Аз = e +52 + e 

А4 = бт + буту + бте (23.5.1.9) 
As = ExGx t &yoy - &oz 

Аб = тб: + тубу + 1:6: 

T = & (тус: — тебу) + Me(EcSy — EySz) + Sx(Eyne — Exty)- 
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Figure 23.5.1.3 (a) The time history and (b) power spectral density of the 
panel center displacement for an excitation amplitude 174 dB (nonlinear) 
[Frendi et al., 1995]. Reprinted with permission from Academic Press. 





Here, A; through A¢ are metric quantities, and J is the Jacobian of the transforma- 
поп |9(Е, п, с )/9(х, у, z)|. A tangency boundary condition is used on the blade surface 
and a nonreflecting boundary condition at the outer radial position. In order to carry 
out the Kirchhoff integration to the far field, a rigid control surface wrapped around 
the rotating blade is used. Therefore, the control surface rotates with the blade. 

Using Morino’s rotating Kirchhoff formulation, we obtain the pressure of an ob- 


server in the rotating coordinate system as 





1 ләр a(-1 —1 ðp (30 
ey) = 
Pixs, bs) эк // [5 Эп x; )"*3 (224 


with 


= в: У, +M-nM- V;, 


S| 


m "| dS 
ао т, 


(23.5.1.10) 


(23.5.1.11) 


The above equations are valid for any arbitrary moving surface. For the case of a rotating 


823 


824 








APPLICATIONS TO ACOUSTICS 
(a) 
Ф 
і 
х 
= 
а, 
l 
= 
-2 
900 915 930 
Time 
(b) 180 
Fully coupled model 
Decoupled model 
147 
© 
x 4 
nap 5 
80 
0 1500 3000 
Frequency (Hz) 
Figure 23.5.1.4 (a) The time history and (b) power spectral density of 
the transmitted near-field pressure, 2.54 cm from the panel center, ex- 
citation amplitude 174 dB (nonlinear) [Frendi et al., 1995]. Reprinted 
with permission from Academic Press. 
surface (i.e., hover) 
1 1 . 
M--—(o»xX, M. =—(o x X,) ô —-r( — M). (23.5.1.12) 
do ao 


The location having the subscript **' represents the observer's location, the other rep- 
resents the source. The symbol 0 in (23.5.1.10) is given by 0 = 7* — t,, with 7* being the 
source emission time and is the solution to 
Xf.) — X(T 
te + 1006) – (т) = 
do 


T— 0 (23.5.1.13) 
where 7 represents the source time. 

Farassat and Myers [1988] derived a rotating Kirchhoff formula for a stationary 
Observer and a rotating control surface. Their formulation is mathematically identical 
to that of Morino (above) after making a coordinate transformation. The advantage of 
Farassat and Myers' formula is that it allows direct comparison with experiments. 

The model and numerical techniques were tested using a problem with a known an- 
alytical solution. The results showed good agreement between all the solutions. Results 
were then obtained for a nonlifting rotor with the NACA 0012 airfoil section shown 
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Figure 23.5.1.5 (a) The time history and (b) power spectral density of the 
transmitted far-field pressure, 203.2 cm from the panel center, excitation 
amplitude 174 dB (nonlinear) [Frendi et al., 1995]. Reprinted with per- 
mission from Academic Press. 


in Figure 23.5.1.6. An 80 x 25 x 25 grid was used, and 600 time-steps were taken. Each 
time step corresponds to a 0.3-deg rotor azimuth per time step. It should be noted that 
to get better results for lift coefficient versus blade rotation V, 0.125 deg should be used 
for AW. The observer position is defined using distance d and angles a and shown in 
Figure 23.5.1.7. Figure 23.5.1.8 shows the noise signal for a = 60 and B = —30. It can be 
seen that with increased tip Mach number the two disturbances increase proportionally. 
Figure 23.5.1.9 shows the effect of vortex strength and location. Both parameters have 
a significant effect in the resulting noise as shown in Figure 23.5.1.9. A higher vortex 
strength increases both disturbances, while a higher distance decreases both of them 
and especially the second one. A low vortex strength and a higher distance are desirable 
for low BVI noise. 


(3) Noise Level in Rocket Nozzle Exhaust 

To illustrate, let us consider the rocket nozzle investigated by Carofano [1984] 
using FDM/TVD and subsequently by Chung and Yoon [1993] with FEM/FDV. The 
geometry, initial and boundary conditions shown in Figure 23.5.1.10a, along with the 
shock positions of both computations at t= 0.0012 sec favorably compared in 
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Figure 23.5.1.6 Hover parallel blade-vortex interaction and rotating Kirchhoff surface S [Xue 
and Lyrintzis, 1994]. 


Figure 23.5.1.10b. The noise level variations as a function of time at points A and B 
are shown in Figure 23.5.1.10c,d. Note that the initial discontinuities are indicative of 
the secondary shock and adjacent vorticity formation. The noise level reaches the con- 
stant value of approximately 193 dB at t — 0.00045 sec for A, with some delay (0.0005 
sec) at point B. 

Figure 23.5.1.11a shows the density distribution at t — 0.0012 sec in which the pri- 
mary shock wave dominates the front, followed by slip (contact) surface and by the 
secondary shock. Vorticity develops at the upstream region. Expansion waves start at 
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Figure 23.5.1.7 Observer’s position for a rotating blade [Xue and 
Lyrintzis, 1994]. 
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Figure 23.5.1.8 Different Mach numbers for hover parallel BVI, M = 
0.8, 0.75, 0.7, and 0.6, Fy = 0.2, Zy = —0.26at position d — 3R, a = 60, 
p — —30 [Xue and Lyrintzis, 1994]. 


the exit separation points, which are connected to the secondary and slip surface. These 
physical phenomena are consistent with a typical plume flowfield. The corresponding 
pressure, temperature, and Mach number distribution are shown in Figures 23.5.1.11b-d. 
In Figure 23.5.1.11e, the two-dimensional distributions of noise level at t — 0.0012 sec 
are shown. Note that beyond regions of vorticity and second shock, the noise level 
once again becomes constant, reflecting the flowfield. Similar plots are shown in Figure 
23.5.12a-e for t — 0.0025 sec, demonstrating the progress of flowfield and noise level. 


(4) Noise Control in Perforated Muzzle Brake 
The geometry of flow through a vent hole in a perforated muzzle brake is shown 
in Figure 23.5.1.13a initially investigated by Carofano [1987] using FDM/TVD and 
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Figure 23.5.1.9 Different Mach numbers for hover parallel BVI, M = 
0.75 at position d = ЗА, « = 60, B = —30 [Xue and Lyrintzis, 1994]. 
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Figure 23.5.1.10 Geometry, initial and boundary conditions for the rocket nozzle exhaust. (a) Geometry and 
initial and boundary condition. (b) Shock locations at t — 0.0012 sec. (c) Noise level at point A. (d) Noise level 
at point B. 


subsequently by Chung and Yoon [1993] using FEM/FDV. The computed density 
distributions in the test section and the vent hole are shown in Figure 23.5.1.13b. Note 
that expansion waves fan out from the left corner and coalesce into a strong shock at the 
right corner extending into the vent. Above these expansion waves and shock waves, no 
significant flowfield develops as expected. The corresponding distributions of pressure, 
temperature, and Mach number are shown in Figures 23.5.13c,d,e. 

Toaccentuate details ofthe flowfield in the vent, the distributions of density, pressure, 
temperature, and Mach number are redrawn in Figures 23.5.1.14a-d. Note that density 
and pressure distributions exhibit sharp changes in gradients toward downstream of the 
vent. This indicates that the role of the vent is to reduce the noise at the expense of 
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Figure 23.5.1.11 Noise level (dB) distribution and correspond- 
ing flowfields at t — 0.0012 sec. (a) Density distribution. (b) Pres- 
sure distribution. (c) Temperature distribution. (d) Mach num- 
ber distribution. (e) Noise level (dB). 
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Figure 23.5.1.12 Noise level (dB) distribution and corresponding flowfields 
at t — 0.0025 sec. (a) Density distribution. (b) Pressure distribution. (c) Tem- 
perature distribution. (d) Mach number distribution. (e) Noise level (dB). 
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(b) (d) (e) 
Figure 23.5.1.13 Geometry and flowfields in a perforated muzzle break at steady-state. (a) Geometry and 
initial boundary conditions. (b) Density. (c) Pressure. (d) Temperature. (e) Mach number. 


heat exhaust. Thus, the proper sizes and geometries of the vent can serve as an excellent 
noise control device. 

For the purpose of comparison of these results with the experimental data of 
Carofano, we examine the pressure ratios at various locations (Figure 23.5.1.15a). At 
x/ D — 0.0 the pressure ratio (p/p,) vs. y/ D are shown in Figure 23.5.1.15b. The re- 
sults of FEM/FDV (solid line) are identical to the experimental results (solid circle) 
at y/ D « 0.3. Some deviations of the Carofano calculations (dotted line) from the 
FEM/FDY solution are noted. For the rest of the locations (Figure 23.5.1.15c-g) the re- 
sults of the FEM/FDV are compared favorably with the experiments. It should be noted 
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Figure 23.5.1.14 Flowfields through a vent hole in a perforated muz- 
zle break at steady-state. (a) Density distribution. (b) Pressure distri- 
bution. (c) Temperature distribution. (d) Mach number distribution. 


that Carofano used the low-resolution TVD scheme. Had the high-resolution scheme 
been used, however, it is anticipated that a closer agreement with the experiments and 
FEM/FDV would have been achieved. 


23.5.2 VORTICITY MODE ACOUSTICS 


(1) Isotropic Turbulence 

Applications of the Lighthill acoustic analogy are numerous. Recently, Sarkar and 
Hussaini [1993] developed a Hybrid Direct Numerical Simulation for the computation 
of sound radiated from isotropic turbulence. This method consisted of using DNS to 
resolve the turbulent flow together with the Lighthill acoustic analogy for the farfield 
sound. They suggested that using the first form of (23.3.1.4) would be more advantageous 
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Figure 23.5.1.15 
Chung, 1994], ------- 
(b) X/ D — 0.0. (c) X/D — 0.5. (d) X/D — 1.0. (e) Y/D — 2/3. (f) Y/D — 4/3. (g) Y/D — 8/3. 
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computationally because it requires less storage. Due to the retarded time effect in the 
acoustic analogy, the velocity field at time v is associated with the observer point at time 
t —7-r/ao wherer is the distance between the source and the observer. Two methods 
are used to account for the effect of retarded time: time accumulation and spatial 
interpolation. In the time accumulation method, the observer time t was approximated 
Бу г = [(т 4- r/ao)/ At|At where the quantity between brackets is an integer and At 
denotes the time step used for time advancement of the flow. The advantage of this 
method is that it doesn't add to the memory requirements of the computation. Its 
disadvantage is that it is a zeroth order interpolation in time and causes errors of order 
At. In the spatial interpolation method, one finds the surfaces in the computational 
volume that lie at distances nao At from the observer, computes the source at these 
points by spatial interpolation of the fluid velocity on the computational grid, and then 
obtains the contribution from these source points with appropriate time delays at the 
Observer point. 

In order to test these numerical techniques, known monopole and quadrupole 
sources located at the center of the computational domain were used. Exact solutions 
for the radiated acoustic field can be obtained in these cases and are given by 


p(x, t) = = cos[w(t — r/ao)] (23.5.2.1) 


for the monopole and 


2cw?d? 
p(x, t) = "© sin 26 sin 0(cos[o(t — r/ao)]) (23.5.2.2) 
4nrag 





for the quadrupole. In (23.5.2.2), (r, 0, $) are the spherical coordinates of the observer 
point with respect to the source and 2d is the length of a small square at the center of the 
computational domain at the vertices of which the monopoles are placed to simulate a 
quadrupole. The quadrupole is located at the cartesian coordinates (m, m, m), while 
the sound source is measured at (100, 100, 100). The nondimensional values used are 
œ = 2, d = 0.78, апа ао = 25. For the monopole case, the computed solution, which was 
obtained with 6 points per time period of the oscillation, has the correct amplitude but 
had a phase error of the order of wAt. For the quadrupole case, a time step of 0.1 was 
used (i.e., 30 points per time period), the computed acoustic pressure was zero; it took 
3,000 points per time period to obtain a good agreement with the analytical result. The 
phase error has disastrous consequences in the case of a quadrupole, because the sound 
amplitude is very sensitive to phase cancellation, unlike the case of a monopole. It is 
shown that in the case of turbulent flow, the number of time points needed per oscillation 
of the source is of the order of 1/M? where M, is the turbulent Mach number. 

In the quadrupole case, when a spatial interpolation technique is used to account for 
the retarded time effects, the number of points needed to resolve the smallest acous- 
tically important scale of the turbulent flow must be of the order M” (6+) Where 8 
is the order of the interpolation scheme. This implies that a high order interpolation 
scheme is needed for low Mach number turbulence (third order or higher). Because of 
the severe time step restrictions in low Mach number turbulence, the second form of 
(23.3.1.4) is used in the following example. 
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Once these initial tests were completed, the actual problem of sound radiation from 
an isotropic turbulence is addressed. The turbulent flow inside a cubical domain is com- 
puted by solving the Navier-Stokes equations numerically. Since the turbulence is ho- 
mogeneous, periodic boundary conditions are used in all three directions. A Fourier 
collocation method for the spatial discretization of the governing equation is used 
together with a third order low storage Runge-Kutta scheme for time advancement. 
Initial conditions are needed for v;, p, p, and T. The initial velocity field is divided into 
two components: solenoidal and compressible velocity fields. The solenoidal velocity 
field which satisfies V - v = 0 is chosen to be a random Gaussian field with the power 
spectrum E(k) = k4 exp(—2k?/k2,) where km corresponds to the peak of the power 
spectrum. The compressible velocity field which satisfies V x v€ — 0 is also chosen 
to be a random Gaussian field satisfying the same power spectrum. The power spec- 
tra of the two velocity components are scaled so as to obtain a prescribed v,,4,, and a 
prescribed x — vC, /v,,,, which is the compressible fraction of kinetic energy. The pres- 
sure associated with the incompressible velocity is evaluated using the Poisson equation 
V?p! = — pv; ;v);. The mean density p is chosen to be unity, p is chosen so as to obtain 
a prescribed Mach number characterizing the turbulence (* V;ms/./y p/p). The fluc- 
tuating density and compressible pressure are chosen as random fields with the same 
power spectrum as that given above. 

The results are obtained for a Lighthill tensor of the form 7;; 2 pv;v;. Two com- 
putations are carried out using two different time steps, the second case having half 
the time step of the first, that is, At£o/ Ko — 0.00375. The spatial discretization used 
is a uniform 64? grid, while the initial parameters are: viscosity vo — 1/225, the tur- 
bulent Mach number M, o = 0.05, and the Taylor microscale Reynolds number Ro = 


L3 


sound). Figure (23.5.2.1a) shows the evolution of the acoustic pressure at a far-field 
point as a function of eddy turnover time. The acoustic pressure decreases with time 


38 (Ro 2 qA/v,q 9 J VIV, A — ај его; while M; — q/a where a is mean speed of 
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(а) (b) 
Figure 23.5.2.1 Acoustic pressure at a farfield point. [Sarker and Hussaini, 1993]. (a) Case 1, Ateo/ko = 
0.00375. (b) Case 2, At£o/ ko — 0.0075. 
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because of the decay in turbulence. Reducing the time step by half leads to the far-field 
acoustic pressure shown on Figure 23.5.2.1b. A small difference in the details of the 
time history can be seen. 


(2) The Ffowcs Williams-Hawkings Equation 

Singer et al. [1999] examined the difficulties involving the use of a hybrid scheme 
coupling a CFD flow computation with the Ffowcs Williams-Hawkings equation to 
predict noise generated by vortices passing over a sharp edge. Three sound radiation 
model problems are studied: a circular cylinder in a cross flow, a two-dimensional vortex 
filament moving around the edge of a half plane, and vortices convecting past the trailing 
edge of an airfoil. Following Brentner and Farassat [1998], the differential form of the 
Ffowcs Williams-Hawkings equation (23.3.7) is used. An integral representation of this 
equation can be written directly by utilizing formulation 1A of Farassat and Myers 
[1988] and Brentner [1986]: 


р(х, г) = рт(х, 1) + р(х, 1) + ро(х, 1) (2352.3) 
where 
= po(Un + Un) poUn(r M, + ao(M, — M?)) 
apris m f, | r0- M? јез la | P - My js 
(23.5.2.4) 
and 
_ 1 Га 1 L,(r M, -- ay( M, — M2)) 
ред = а] „лету је "а || muc |S 
L, — Lu 
+ f, E Er (23.5.2.5) 


Here the dot indicates a time derivative, Ly = L; M; where M; is the Mach number in 
the i-direction, r is the distance from a source point on the surface to the observer, and 
the subscript r indicates the projection of a vector quantity in the radiation direction. 
The quadrupole term po(x, t) can be determined using a method developed by Brent- 
ner [1997] (or some other technique). However, in the examples presented here, it is 
neglected. 

The Navier-Stokes system of equations is solved using a Finite Volume Method 
implemented in a code known as CFL3D [1997]. Results from the CFD code are inter- 
polated onto the integration surface used in the Ffowcs Williams-Hawkings equation. 
Equations (23.5.2.6) and (23.5.2.7) are integrated using a code developed by Xue and 
Lyrintzis [1994]. 


(3) Circular Cylinder 

The first example problem considered is that of a circular cylinder in a cross flow. 
The diameter D ofthe cylinder is 0.019 meters and a span of 40D is used. The freestream 
Mach number is 0.2. Viscous two-dimensional computations are performed with a 
Reynolds number of 1000 based on freestream velocity and cylinder diameter. The 
acoustic signal is observed at a position 128D from the cylinder center along a line 
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Figure 23.5.2.2 Acoustic signals computed for various integration surfaces 
[Singer et al., 1999]. 


mutually perpendicular to the freestream direction and the cylinder axis. The CFD 
grid about the cylinder is stretched both radially and circumferentially such that more 
points are concentrated in the cylinder wake than upstream of the cylinder. The Ffowcs 
Williams-Hawkings integration surfaces are taken on the cylinder itself and at distances 
1.5D, 2.5D, and 5.1D. 

Figure 23.5.2.2 shows the computed pressure signals at the observer point for the 
different integration surfaces and using both Kirchhoff and the Ffowcs Williams- 
Hawkings formulations. The computed acoustic signal is not expected to vary with 
the integration surface location because the contribution of the quadrupole sources are 
negligible [Cox, 1997]. The use of integration surfaces that cut through the cylinder wake 
does not appear to adversely affect the results with the Ffowcs Williams-Hawkings for- 
mulation. However, the figure shows that widely varying results are obtained from 
a standard Kirchhoff formulation for the same problem with the same integration 
surfaces. 


(4) Vortex Line 

The next model problem to be considered is that of a line vortex moving around 
the edge of a half plane. An analytical solution was derived by Creighton [1972] for low 
Mach numbers. The velocity potential, ó, is given by 


£^ MV?sin(9/2) 


where r is the nondimensional distance from the edge and 0 is the angle measured 
relative to the positive x axis. To test the ability of the Ffowcs Williams-Hawking 
equation to propagate a scattered acoustic field, the exact acoustic solution to the 
problem, (23.5.2.8), with M — 0.01 is used to establish flow conditions on an integra- 
tion surface defined by a rectangular prism with —200a < x < 2a, —2a < y < 2a and 
—500a « z « 500a where 2 15 the spanwise coordinate. 

Figure 23.5.2.3 shows a comparison between the exact solution derived from 
(23.5.2.6) and the numerically propagated solution for observers at a radius 50a from 
the edge. To achieve these results, 250 cells are used in the x-direction, 50 cells are used 
in the y-direction, and 2500 cells are used in the z-direction. Reduction of the number 
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Figure 23.5.2.3 Acoustic pressure squared at r — 
50a for line vertex moving around semi-infinite 
plate with M — 0.01 [Singer et al., 1999]. 


of cells or a significant shortening of the domain will result in a degradation of the 
results. The good agreement between the numerical and analytical solutions shown by 
Figure 23.5.2.3 is obtained using a large z-direction domain. This is due to the no- 
penetration boundary condition used which makes much of the plate appear to radiate. 
Therefore, the domain must be made large enough to contain all the acoustic sources. 


(5) Airfoil Trailing Edge 

The next model problem studied is that of vortices convecting past the trailing edge 
of an airfoil. In order to avoid the Reynolds number variation for different Mach num- 
bers, inviscid computations are carried out. The small amount of numerical dissipation 
was thought to be enough to produce vortex roll-up shortly downstream of the vortex 
generator plate. A 2.6% thickness NACA 00 series airfoil was used. The chord C is 
chosen to be 1 meter. For purposes of the acoustic calculation, the span of the airfoil is 
twice the chord. The flat plate (or vortex generator) is introduced at 98% of the chord 
and extends from 0.0015C to 0.0025C above the airfoil chordline. In the presence of 
flow, vortices roll up just downstream of the flat plate, alternately near the plate’s top 
and bottom edges. The dominant shedding frequency f; is related to the plate height 
via the Strouhal number $7 — Lf;/ Uo where Up is the freestream velocity. 

Figure 23.5.2.4 shows the seven-zone patched grid computational domain used. This 
partition is chosen so as to capture the relevant physics. The computational domain 
extends 2C upstream of the leading edge, 2C downstream of the trailing edge, and 2C 
above and below the airfoil chordline. The boundary conditions used are freestream 
conditions upstream, farfield conditions above and below the airfoil, and extrapolation 
at the downstream boundary. The effect of time and grid resolution on the CFD results 
is shown on Figure 23.5.2.5 where the spectra of the pressure coefficient at a location 
directly under the vortex generator are shown. Increasing the resolution makes the 
spectrum fuller and shifts the dominant frequencies to slightly lower values. In order 
to calculate the acoustic field using the Ffowcs Williams-Hawking equation, two inte- 
gration surfaces are considered, one on the airfoil and the other 1% of the chord off 
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Figure 23.5.2.4 Grid resolution in the various com- 
putational zones [Singer et al., 1999]. 97x257 
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the airfoil. Far-field acoustic signals are obtained at several locations 10C away from 
the trailing edge of the airfoil. Figure 23.5.2.6 shows spectra of the acoustic signal for 
several observer positions. The angular measurements are increasing conterclockwise 
from the 0 degrees position pointing directly upstream of the trailing edge. The figure 
shows much reduced noise levels directly upstream and downstream from the trailing 
edge. 


23.5.3 ENTROPY MODE ACOUSTICS 


(1) Entropy Controlled Instability (ECI) Analysis Rocket Motor Combustion 

We have shown that the thermodynamic formulation of unstable wave phenomena 
characterized by the pressure, vorticity, and entropy modes leads to the nonlinear or- 
dinary differential equation in Section 23.4. However, to determine the energy growth 
rate parameters a1, a2, and a3, it is necessary that the mean and fluctuating parts of all 
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Figure 23.5.2.5 Spectra of pressure coefficient under vortex- 
generator plate for different grid resolutions M = 0.2 [Singer 
et al., 1999]. 
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Figure 23.5.2.6 Spectra of acoustic signals (referenced to 
20 Pa) for various observers all located 10C from trailing 
edge of airfoil. On-airfoil-body integration surface used, 
M = 0.2 [Singer et al., 1999]. 


variables be calculated. Toward this end, we must first solve the Navier-Stokes system 
of equations using any of the CFD methods discussed in Parts Two and Three. In this 
analysis, the finite element Taylor-Galerkin scheme is used. The initial time-dependent 
oscillatory pressure (initial condition at boundaries) is assumed to be of the form 


p= p(1+dsinot) (23.5.3.1) 


where p is the mean pressure, d is the percent disturbance from the mean pressure, and 
w is the fundamental driving frequency. The fluctuating part is obtained from 


p =p-p (23.5.3.2) 


where p and P are the Navier-Stokes solutions with and without the disturbances, 
respectively. Similar calculations are carried out for all other variables to determine the 
fluctuating parts of density, temperature, and velocity components. 

Once the fluctuation parts of all variables are calculated, we then evaluate all do- 
main and boundary integrals of (23.4.19) and (23.4.20) to compute the energy growth 
parameters in (23.4.23). Now it is a simple matter to solve the nonlinear ordinary differ- 
ential equation (23.4.23) using a standard method such as the fourth order Runge-Kutta 
scheme. At this point, since (23.4.23) is nonlinear and the initial condition for the en- 
ergy growth factor, £, is unknown, we begin with € equal to a very small number. As the 
solution process continues with small discrete computational steps (At), € may either 
increase or decrease, resulting in limiting or triggering behavior, regardless of initial 
values of e used for the analysis. 

The procedure described above is based on the assertion that the linear stabil- 
ity criteria for (23.4.24) may not be applied to the nonlinear stability as predicted by 
(23.4.23), contrary to the earlier analysis of Chung and Yoon [1991]. Thus, it is expected 
that, with certain combinations of the energy growth rate parameters a1, a2, and a3 
which are dictated by the solution of the full Navier-Stokes system of equations, two 
prominent stability phenomena can be identified: limit cycles and triggering toward an 
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(v) Density contours (max=30.4kg/m? min=27.7kg/m*, A=0. 14kg/m?*) 
(v) Density contours (max-29.7kg/m? min-28.4kg/m?, A-0.09kg/m*) 
(b) (c) 
Figure 23.5.3.1 State flowfield for side-burning rocket motor, burning surface boundary conditions: p — 


29.7 kg/m?, V — 1.22 m/s, T — 1134 K, P — 1400 psi, Mach no. = 0.0018, laminar calculations [Yoon and 
Chung, 1994]. (a) Geometry. (b) 096 disturbance. (c) 696 disturbance. 


unbounded instability as discussed by Flandro [1985]. We shall examine these physical 
aspects through oscillations of a typical rocket combustion chamber, based on Yoon 
and Chung [1994]. 

Consider an axisymmetric typical side-burning rocket shown in Figure 23.5.3.1a. The 
bottom face represents the axisymmetric centerline. The initial and boundary conditions 
are: On the burning surface the tangential and axial velocity components are zero, with 
M = 0.0018, P = 1400 psi, p = 29.6742 kg/m?, T = 1095 K, and y = 1.4. 
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The time-dependent solutions of the Navier-Stokes system of equations using the 
Taylor-Galerkin methods together with pressure corrections for low Mach number flow 
are obtained first without disturbances and subsequently with disturbances of 4%, 6%, 
and 8%. With the integration time increments At = 0.0005 s, calculations are carried 
out until a steady state is reached. Thus, the fluctuation parts of any variable f are 
calculated from (23.4.27) as the difference between the Navier-Stokes solution and its 
time average. Turbulent flow calculations with the K—e model as well as laminar flows 
have been carried out. 

The steady-state Navier-Stokes solutions for streamlines, Mach number, pressure 
temperature, and density without disturbance are shown in Figure 23.5.3.1b for the 
laminar flow. They represent typical side-burning rocket flowfields in which low ve- 
locities and high pressure prevail in the combustion chamber, but high velocities and 
shock waves combined with turbulent flows dominate toward downstream. Note that 
the isocontours are shown only for the downstream edge of propellant. 

Figure 23.5.3.1c shows the same analysis as in Figure 23.5.3.1b except that the 6% 
pressure disturbance is applied to the system. Note that spatial oscillatory motions of 
pressure, temperature, and density appear even at the steady state due to the distur- 
bance applied at the burning surface. With fluctuation parts v;, p', T", and p' together 
with the mean quantities v;, p, T, and p now available, we then calculate the energy 
growth rate parameters oi, o? and o5 via a?, b?, and c? in equations (23.4.19 through 
23.4.20). 

In Figure 23.5.32, the energy growth factors versus nondimensionalized time for 
the laminar flow with 496 disturbances are shown. Here the nondimensionalized time is 
referenced to the time period used to solve (23.4.23), with t 2 0 and: — 1 corresponding 
to the start and end (steady state) of Navier-Stokes solutions, respectively. For various 
initial values (0.001 < е < 0.01), the energy growth factors converge to zero as time 
increases. For the turbulent flow, however, the energy growth factors approach a sta- 
ble limit cycle with є& 2 0.0004 as shown in Figure 23.5.3.2a(2). It is interesting to note 
that, if disturbances are increased to 6% for the laminar flow [Figure 23.5.3.2b(1)], 
then the initial value of £ — 0.001 increases toward ¢ = 0.006. Note that all other 
higher initial values of € move downward and converge toward £ — 0.006 as shown in 
Figure 23.5.3.2b(1). On the contrary, in Figure 23.5.3.2b(2) for turbulent flows, all values 
of e move toward instability regardless of their initial values of £. For 896 disturbances 
(Figure 23.5.3.2c), the trend toward instability is drastic with the turbulent flow being 
much more severe. These results indicate that, although the initial values of € are ar- 
bitrarily chosen, the stable limit cycles prevail for smaller disturbances, but they are 
triggered into an unbound instability for larger disturbances. 

In Figure 23.5.3.3, the time rates of change of £, (d£/dt) vs. € itself are shown for both 
laminar and turbulent flows at various disturbance percentages. These results confirm 
the trend observed in the previous figures. It is seen that turbulence induces instability 
otherwise stable in laminar flows, and that the increase of percent disturbances drives 
the system toward instability. 

In order to demonstrate the role of nonlinearity in (23.4.23) with a2 Æ 0, a3 Æ 0 in 
comparison with the linear analysis (23.4.24) with a2 = 0, a3 = 0, various cases of de /dt 
vs. energy growth factors are shown in Figure 23.5.3.4. It should be noted that most 
of the nonisentropic properties are associated with a2 and o3 and that they are zero 
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Figure 23.5.3.2 Energy growth factors vs. nondimensionalized time [Yoon and Chung, 1994]. (a) 4% distur- 


bance. (b) 6% disturbance. (c) 8% disturbance. 


for the linear analysis. Non-isentropy is involved in energy dissipation and in nonlinear 
waves. Solutions of the linear equation (23.4.24) are, therefore, expected to overestimate 
the instability behavior. This prediction is clearly evident in Figure 23.5.3.4. As the 
% disturbances increase and the laminar flow changes to turbulence, the difference 
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Figure 23.5.3.3 Comparison of laminar and turbulent flow for de/dt vs. energy 
growth factors with 4%, 6%, and 8% disturbances [Yoon and Chung, 1994]. 
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Figure 23.5.3.4 Comparison of linear and nonlinear analysis for d£/dt vs. energy growth 
factors [Yoon and Chung, 1994]. (a) Laminar with 496 disturbance. (b) Turbulence with 496 
disturbance. (c) Laminar with 696 disturbance. (d) Turbulence with 696 disturbance. 
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between the linear and nonlinear analyses becomes smaller. The nonlinear analysis with 
nonisentropic properties becomes more critical when the % disturbances are small. 

Overall, the roles of acoustic, vortical, and entropy modes are clearly exhibited in 
Figures 23.5.3.3 and 23.5.3.4. For low Mach number flows such as at the head end, no 
pressure discontinuities (no shocks) occur. The pressure fluctuations are linear, sinu- 
soidal, and isentropic. For high Mach number flows such as prevalent at the throat and 
nozzle, the acoustic mode changes into entropy mode due to shock waves, irreversibil- 
ity, high temperature, or low density. For regions of recirculation or vortical motions 
such as at converging and diverging sections, the vortical mode dictates wave motions. 
The wave instability determined by (23.4.23) is associated with the wave motions due 
to the combination of all modes of acoustics. This is particularly true for a side-burning 
rocket motor such as examined here. However, because of high speeds downstream, the 
entropy mode eventually dominates. This is evident from the comparison of the results 
of linear and isentropic analysis with those of nonlinear and nonisentropic analysis as 
shown in Figure 23.5.3.4. It is seen that the linear and isentropic analysis greatly overes- 
timates the instability. As to the trends of the vortical mode evidenced in Figure 23.5.3.3 
by turbulent flows (large vortical mode effect) versus laminar flows (small vortical mode 
effect), it is seen that the effect of turbulence or vortical mode is reflected by higher 
energy growth rate (greater instability). The effect of acoustic mode is embedded in 
both Figures 23.5.3.3 and 23.5.3.4 and to the cases of laminar flows and linear waves 
as well. 


(2) Unstable Waves of Flame Propagation in a Closed Tube 

In this analysis, an acoustic instability problem associated with the premixed flame 
propagation in a closed tube is described as reported by Gonzales [1996]. It is shown that 
the flame front displays a cellular structure that has a close connection with the acoustic 
waves. First pressure oscillations are triggered as the flames reach the lateral walls 
and suddenly decelerate. Then, a slender cusp appears which subsequently collapses 
due to the periodic acceleration driving the flames to display a cellular pattern. This 
eventually leads to the total heat release (temperature fluctuations) oscillating in phase 
with pressure, causing a violent instability. For this reason, this example is identified as 
the entropy mode acoustics. 

The Navier-Stokes system of equations for reactive flows given by (22.2.34) is used 
with a single species reactant (Y, hydrocarbon) with all variables given by the nondi- 
mensional quantities. The standard FVM with predictor-corrector semi-implicit scheme 
is employed. Calculations cover a plane tube with the aspect ratio of 6. The reaction 
rate is given by 


s» r-G- 3] 7-4] 


with ^ (equivalence ratio) — 0.97, T4 (activation temprature) = 33, Ty (burned gas-temp) 
=7.67. 

Here, the Damkóhler number is set equalto 1.1 x 10* with Re 225and M — 3 x 10? 
which ensures that the acoustic time has the same order of magnitude as the transit time 
of the flame. The time step (At) satisfying the CFL condition is used. 

Figure 23.5.3.5a shows the various stages of flame propagation. The first stage is 
identified by the initially curved, flat, and cusped [Figure 23.5.3.5a(i) through (vi)] flame 
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Figure 23.5.3.5 Unstable waves in flame propagation in a closed tube [Gonzales, 1996]. (a) Isolines 
of fuel mass fraction, 2500A: < 1 < 15500At. (b) Flowfield in the vicinity of the flame ¢ = 3000Ar. 
(c) Temporal evolution of pressure at the unburned end of the tube. (d) Temporal evolution of total 
reaction rate. (e) Temporal evolution of longitudinal velocity on the plane of symmetry at x/ L — 0.9. 


23.6 SUMMARY 


shapes which are clearly evident as verified in experiments. A snapshot of a cusp at 
t = 3000At is shown in Figure 23.5.3.5b. The second stage begins with the collapse of 
the primary cusp and the formation of the cellular flame (Figure 23.5.3.5c). This is 
then followed by the third stage where the cellular shapes are severely distorted before 
vanishing at the end. 

The temporal evolution of pressure and total reaction rate are presented in 
Figures 23.5.3.5c,d. Unstable pressure oscillations and diminishing reaction rates are 
evident in these figures. Finally, Figure 23.5.3.5e displays the time evolution of the log- 
itudinal component of the gas velocity in the unburned medium at a point located on 
the plane of symmetry, close to the bottom wall. It is shown that velocity oscillations are 
triggered as the flames reach the lateral walls, around t = 3000A:. Corresponding to 
the pressure variations, velocity oscillations become sharper and increase in amplitude 
as the flame approaches the end wall. 


(3) Unstable Waves in Combustion Dynamics 

Wave instabilities in combustion dynamics were investigated using perturbation ex- 
pansions of the conservation equations with all excited frequencies calculated by the 
eigenvalue analyses [Kim, 1985; Chung and Kim, 1985]. Unsteady oscillatory combus- 
tion waves were examined for the high-frequency responses across the long flame such 
as in the double-base propellants [Park and Chung, 1987; Park, 1988]. Another aspect 
of the combustion dynamics is the unstable waves due to the coupling of pressure and 
vortical modes. The Orr-Sommerfeld equation was solved to determine the wave num- 
bers and unsteady stream functions from which vortically coupled acoustic instability 
growth constants were calculated [Sohn, 1986; Chung and Sohn, 1986]. It is found that 
stability boundaries for coupled pressure and vorticity mode oscillations are similar to 
the classical hydrodynamics stability boundaries, but they occur in the form of multiple 
islands [Chung and Sohn, 1986]. 


23.6 SUMMARY 


In this chapter, it is shown that the subject of acoustics may be categorized into three 
areas: the pressure mode acoustics, the vorticity mode acoustics, and the entropy mode 
acoustics. The reason for this categorization is that the acoustic fields can be computed 
by the wave equation with the Kirchhoff’s formula, the momentum equations with the 
Lighthill’s stress tensor, or by the entropy energy equation with the first and second 
laws of thermodynamics. 

The pressure mode acoustics includes the Kirchhoff’s method with stationary sur- 
faces, subsonic surfaces, and supersonic surfaces. It is shown that the basic idea of the 
Kirchhoff’s formula is to surround the region of a nonlinear flowfield and acoustic 
sources by a closed surface. In the domain inside the surface, a nonlinear aerodynamic 
computation is carried out, which provides the pressure distribution on the surface as 
well as its time history. Hawkings surface pressure modifications are used for subsonic 
and supersonic flows. 

The vorticity mode acoustics is based on the aerodynamic sound theory of Lighthill’s 
acoustic anology as applied to the turbulent jet and shear boundary layers. The 
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governing equations are shown to be derived from the Navier-Stokes system of equa- 
tions, resulting in an exact, nonhomogeneous wave equation with Ffowcs Williams- 
Hawkings modifications for moving boundaries. 

For high temperatures and high temperature gradients coupled with pressure mode 
and vorticity mode acoustics, unstable waves are likely to dominate the flowfield. In this 
case, it is shown that implementation of the first and second laws of thermodynamics 
into the energy equation leads to the nonlinear, nonisentropic wave equation in terms of 
entropy. Integration of this equation results in a total of six terms of the acoustic intensity 
on solid surface boundaries, representing the sources of acoustic intensity due to total 
energy, pressure oscillations, entropy changes, vortical oscillations, viscous dissipation, 
and temperature changes. 

Representative examples of numerical calculations for the pressure mode acoustics, 
vorticity mode acoustics, and entropy mode acoustics have been demonstrated. A cover- 
age of the entire field of acoustics is beyond the scope of this chapter, but the suggested 
categorization of acoustics into the three areas has been adequately represented by a 
limited number of examples. 
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CHAPTER TWENTY-FOUR 





Applications to Combined Mode Radiative 
Heat Transfer 


24.1 GENERAL 


In heat transfer, there are three different modes - conduction, convection, and radiation. 
We have included conduction and convection in the Navier-Stokes system of equations 
discussed in the previous chapters. Radiative heat transfer is another mode of heat 
transfer to be examined in this chapter. Heat transfer by radiation occurs in many 
engineering applications of nonparticipating and participating media. In this chapter, 
we study this subject as a separate mode of heat transfer first and then as a combined 
mode integrated into other modes. 

In nonparticipating media, conduction and convection are absent. Here we are con- 
cerned with view factors, radiative boundary conditions, and radiative heat transfer in 
absorbing, emitting, and scattering media. Radiative heat transfer is associated with 
the radiative heat flux which involves integrals with respect to the wavelength, solid 
angle, and optical depth. The governing equation for radiative heat transfer, then, takes 
the form of integrodifferential equations. This aspect of the radiative heat transfer is 
unique and requires a special computational treatment. 

Participating media combines the radiative heat transfer with conduction and/or 
convection. The most significant feature in the combined mode heat transfer is the 
fact that the radiative heat flux is always three-dimensional, even if the computational 
domain is chosen to be one- or two-dimensional. For this reason, special mathematical 
formulations and computational schemes must be developed. We discuss this subject in 
Sections 24.2.4 and 24.3.3. 

For the sake of completeness and future reference, some basic definitions and for- 
mulas in radiative heat transfer are summarized below. 


Planck's Law 
Monochromatic (spectral) emissive power of black body is given by 


2g? n? 


ale(z) 


with v — frequency of radiation, co (speed of light in vacuum) — 2.998 x 10!? cm/s, 
n = index of refraction (n = 1 for vacuum), T = absolute temperature, K (Boltzmann’s 


бу(Т) = (24.1.1) 
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constant) — 1.38 x 10716 erg/^K, A (Planck's constant) — 6.625 x 10? cm/s. If n is in- 
dependent of frequency v or wavelength A, then v — co/nA, dv — —codX/nM.. This gives 
ер = —epydv, and 


Ci 


C 
2v. —— |-1 
п? ехр ( er 


where e,,(7) is known as the Planck’s function and C1 — 2mc?A — 3.74 x 10? erg cm?/s 
and C; — Aco/ K — 1.4387 cm ^K. 


ep (T) — (24.1.2) 


Stefan-Boltzmann Law 
The black-body emissive power per unit time and area over all frequencies is given by 


e (T) = | - еьһ(Т)ау = тот“ (24.1.3) 


where the integral is evaluated using (24.1.1) and o is the Stefan-Boltzmann constant, 
20? K* 


gum 375 = 5.668 x 107? erg/s cm? °K* 
15с7й? 





Intensity of Radiation 
The amount of energy passing in a given direction is described in terms of the 
intensity of radiation i, as shown in Figure 24.1.1a, 
d® 
== 
^ docos0 





(24.1.4) 


where 6 is the radiant energy per unit time and unit area leaving a given surface in the 
direction 0 (polar angle) from the normal and contained within a solid angle dw. The 
energy flux passing from the surface into the hemispherical space above the surface is 
then 


Ф = J iscosodo 


do 





(a) 
Figure 24.1.1 Basic geometry for radiation. (a) The intensity of radiation. (b) Integration of 
intensity over solid angle. 


24.1 GENERAL 
The solid angle is defined as the surface element on the hemisphere divided by the 
square of the radius 

do — sin0d0dó (24.1.5) 


where ¢ is the azimuthal angle as shown in Figure 24.1.1b. Thus, 


27 7/2 
o x | iy cos 0 зтп дадаф (24.1.6) 
о Jo 


If the intensity of radiation is independent of direction, then, 
Ф = тір (24.1.7) 


Note that this definition is limited to the case of radiation leaving a surface. For radiation 
through absorbing, emitting, and scattering media, the net rate at which energy is locally 
transferred within the medium must be considered. 


Absorption and Scattering 

Let ay be the monochromatic absorption coefficient for radiation of wave length X 
and intensity /,. The local monochromatic absorption per unit time and unit volume 
within the isotropic medium due to an incident beam is 


On = ay | Ido (24.1.8) 
Ат 


Similarly, the monochromatic energy that is scattered per unit time, per unit area normal 
to the pencil of rays, per unit solid angle, and per unit volume is 


Q =y | hdo (24.1.9) 
4л 


where y is the monochromatic scattering coefficient. We define By as the monochro- 
matic extinction coefficient 


Вл = ах + үл (241.10) 
which is related to the mean free path p for photons of wavelength X as 
1 
№ = = (24.1.11а) 
By 
For nonscattering media, we have 
1 
àp = — (24.1.11b) 
ах 
Emission 


The local monochromatic emission of radiant energy J) is expressed as (Kirchhoff’s 
law) 


Л, =а\ = = ет) (24.1.12a) 


853 


854 


APPLICATIONS TO COMBINED MODE RADIATIVE HEAT TRANSFER 


The total monochromatic emission per unit time and per unit volume is obtained by 
multiplying (24.1.12a) by the total solid angle 47, 


Л, = даје (Т) (24.1.12b) 


Ifa, denotes the absorption coefficient characterizing true absorption including induced 
emission, then we have 


/ 
J= 2 (1 sap MET nj (24.1.12c) 


The total emission of radiation locally within a medium is obtained through integration 
of (24.1.12b) over all wavelengths, 


J = 4ape,(T) 
where 
| ayepr(T)dnr 
ay = > ______ 24.1.13 


which is known as the Planck mean absorption coefficient, a property of the medium in 
local thermodynamic equilibrium. 

Similarly, in view of (24.1.8) and (24.1.9), the total absorption and scattering coeffi- 
cients are defined as, respectively, 


Í ay | Idod 
0 4m 


Ido 


Ат 
| vf Idod 
y= 0 Ат 
Тах 


Ат 


а = 


(24114) 


(24.1.15) 


Note that a andy are not equilibrium properties because /) is a function of the medium 
and the surfaces. 


Surface Radiation 
In general, the monochromatic hemispherical emittance 2, is a function of both 
wavelength and temperature, 





ву = (24.1.16) 
ёр 
The monochromatic hemispherical absorptance a, is given by 
Hy a 
Ll 24.1.17 
On = p ( ) 


where Н, , is the energy absorbed and H) ; is the spectral energy density of the radiation 
incident per unit area and time. 

A portion of the incident radiation, H) ,, may be reflected back into the hemispher- 
ical space, characterized by the monochromatic hemispherical reflectance p), 


Hy, 


= 24.1.18 
H. ( ) 





Pr 
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which satisfies the relation for an opaque material, 


ах Ёрл = 1 (24.1.19) 
On diffuse surfaces, Kirchhoff's law states that 
о = Ey (24.1.20) 


The total hemispherical emittance £ is given by 


оо оо 
é Í £yep dÀ | £yep dÀ 





0 0 
e= — = 20 = i (24.1.21) 
eb f emdn cT 
0 
This gives 
a (24.1.22) 
The total hemispherical absorption a is defined as 
оо 
|| оу НугаХ 
а = 50. (24.1.23) 
ј њих 
0 
The total hemispherical reflectance p is given by 
oo 
[| pa Hy, id 
p = s (24.1.24) 
| Н, за 
0 
The following relationships hold for an opaque material and gray material, respectively, 
p=1-a, р=1—е (24.1.25a,b) 


With these definitions, the governing equations and computational procedures 
involved in radiative heat transfer of nonparticipating media will be presented in 
Section 24.2 and the combined mode heat transfer of participating media in Section 
24.3. Numerical solutions can be carried out using a variety of methods (FDM, FEM, 
and FVM) presented in Parts Two and Three. For simplicity, however, finite element 
and finite volume formulations will be used to demonstrate numerical aspects of ra- 
diative heat transfer. In Section 24.4, we include and discuss example problems solved 
with various numerical schemes using FDM, FEM, and FVM. Although Monte-Carlo 
methods and discrete ordinate methods have been used extensively in radiative heat 
transfer in the past, they are not included in this chapter since they are unrelated to the 
CFD methods discussed in this book. 


24.2 RADIATIVE HEAT TRANSFER 


24.2.1 DIFFUSE INTERCHANGE IN AN ENCLOSURE 


Nonparticipating media include most monatomic and diatomic gases as well as air and 
vacuum. Consider a region within which there is a black-body radiation on an enclosed 
space whose walls have a uniform temperature T}. In view of (24.1.22), if there is a 
body with surface area Aat temperature T within the enclosure, the net rate of radiant 


855 


856 





APPLICATIONS TO COMBINED MODE RADIATIVE HEAT TRANSFER 


outflow Q can be written as 
© = сТ*—аоТу/ (242.1) 


Note that the first and second terms of the right-hand side denote, respectively, the 
radiant energy emitted per unit time and unit area by the body and the corresponding 
radiant flux. For the gray-body condition (& — a), 


= eo (T* — T7) (24.2.2) 
The view factor provides information on the fraction of the diffusely distributed radiant 
energy leaving one surface, A;, that arrives at a second surface, Aj, denoted by Fa, "T 
having the following relationships: 


A; FA, A, — AjFA- A (24.2.3) 
N 
Уа-а (24.2.4) 
j=l 


where F'4,- 4, = 0 for convex surface, F 4,— 4, 4 0 for concave surface. 

Let us consider the surfaces A; and A; of the enclosure in Figure 24.2.1. The net 
radiative heat flux q; at the surface A; is equal to the difference between the leaving 
(B;) and incident (H;) fluxes 


qi = Bi — H; 


where B;, known as the radiosity, is given by the sum of radiative flux emitted at T; and 
incident radiative flux reflected by the surface, 


B; = sio T} + pi H; 


From the relation (24.2.3) the total radiative energy leaving all the zones of the enclosure 
and incident upon the surface A; 


1 N 
H = aA 


Figure 24.2.1 Enclosure filled with nonparticipating 
medium. 
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thus 
N 
а= В.– УВЕ; (24.2.5a) 
j=l 
N 
B; 2 eo T; - pi Y BF; (24.2.5b) 


j=l 


Substituting (24.2.5b) into (24.2.5a) yields 





= eio T? = (1 = pi) B; Ej 


(c T? — B;) (24.2.62) 
Pi Pi 


The radiosities B; may be calculated by rearranging (24.2.5a-24.2.6a) 
Мв Кв = Dy (1 < 0,8 < N) (24.2.6b) 
with N being the number of surfaces of the enclosure, and 


£ 
Mig = Bap + Bay Ay—~ — А. Е) 
P (B) 
ёо) 


Dy = Ago T* 
p (a) =) 


where the subscript within the parenthethesis is not an index, not subject to summation. 
Solving the radiosities from (24.2.6b) and substituting into (24.2.62) yield the heat flux q; 
at the surface A;. The unknowns in this process are the view factors (Table 24.2.1) which 
are described next. 


Table 24.2.1 View Factors F4 g for Two Square Planes, Two-Point Gaussian Quadrature 


Geometries 





Two Two Intersecting Planes 
Solution Parallel 


Schemes Planes 30 60 90 120 150 








0.19983 0.62020 0.37120 0.20004 0.08700 0.02151 
0.19980 1.53905 0.51115 0.23359 0.09541 0.02299 
Analytic 1.09247 0.45421 
Solution 0.19982 1.17043 0.45474 0.22015 0.09196 0.02236 
Finite 0.19982 0.96347 0.42319 0.21561 0.08998 0.02199 
Elements 0.79660 0.40214 
0.75673 0.39177 0.20506 0.08797 0.02160 
0.71082 0.38481 0.20339 0.08751 0.02152 
0.68786 0.38133 0.20255 0.08729 0.02147 
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24.2.2 VIEW FACTORS 


The view factors between various surfaces (Figure 24.2.2a) are given as follows: 


COS 0; cos 05 
Fi4-4 2] ——L——d4& 24.2.7 
АА-А L | =? 2 ( а) 
аА COS 0; cos 05 
аЕһ-ад = = | = 4А 24.2.7 
Aad, = - а 1. ; xm 2 ( ) 
1 COS 0; cos 05 
Ед-А„ = — —— а4 Ага А 242.7 
Ai-A LE тЇ? алу ( с) 
1 COS 0; cos 05 
Fa,-A, = — —_- а Аја А 24.2.7d 
А-А = 2 Í | /, 2 14А ( ) 
The net radiant interchange between the two surfaces is 
cos 6; cos; o (T1 — T3 
Q- | | DEMNM ads (24.2.8) 
А ЈА TL 





(a) (b) 





Figure 24.2.2 Geometries for view factor calculations. (a) Coordinates for view factor. (b) Normal and 
coordinate transformations between local and global coordinates. (c) Global view factor — assembly of 
local contributions. 
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where 6; and 62 are the angles between the normal and the line L separating the two 
surfaces dA, and 4А». 

Consider two diffusely reflecting, small gray bodies. The radiant interchange be- 
tween the two bodies is 


О = AFo (Ti — Ту) (24.2.92) 
where the reciprocity between the surfaces is given by 
AF = A R = A&F 


For radiation interchange between large parallel gray plates, all reflected radiation 
is returned to the emitter. Here we note that the view factor is unity. Thus 


1 
Q= и | – 17) (24.2.95) 
—+—-1 
£1 22 


View factors for simple geometries can be analytically integrated. For complicated 
and arbitrary geometries, however, numerical integrations are required. There are 
numerous numerical methods available, as detailed in the open literature. One such 
method is the finite element calculations, described below. 

Evaluation of integrals involved in (24.2.7) can be carried out via Gaussian quadra- 
ture (Chapter 9). To this end, we first establish the coordinate systems as depicted in 
Figure 24.2.2b for isoparametric coordinates (&, y), local three-dimensional cartesian 
coordinates (x, y, z) with the origin at the node 1, the x-axis along the nodes 1-2, and 
x-y plane on the surface element 1-2-3-4, and the global coordinates (X, Y, Z). Let us 
now consider the normal vectors on the surface to calculate the angles 04 and 05 and 
coordinate transformations between the local and global coordinates (Figure 24.2.2b), 











Surface A 
The unit vector e417 in the direction from node 1 to node 2 is of the form 
€412 = Ndi i; (24.2.10) 
where 
X, Y, Z 
E Am Е А21 iss A21 
Larn Lar Lar 





Lan = EM — X41)? + (Yao — Yai)? + (Za2 — Zar)? 
Xan = Xa — Xan, etc. 


Similarly, the unit vector in the direction from node 1 to node 4 is written as 











езш =й (24.2.11) 
where 
ue Хад mra Yin cs Zas 
Lan’ Lau’ Lata 





Lay = J| QU — Xuy t (Ya — Ya t (Za — Za 
XAg — X44 — Xan, ete. 
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The unit normal vector out of the surface Ais 
na = €412 X €414 = уд 
where 


VAL = NA2W A3 — АХАЗ А2 
VA2 — NA3WA1 — NAIM A3 


vA3 = дт д2 — NA2 MA1 


Surface B 


The unit vectors egi», epi4, and ng for the Surface В can be derived similarly as the 


Surface A. 


ев12 = Авгї 
ев = Meili 


Ng = €gj? X egj4 — Vpil 


Angles 0,4 and 05 


(24.2.12) 
(24.2.13) 
(24.2.14) 


Let L be the length of the line connecting the two surfaces A and B at arbitrary 
points. The angles 04 and 05 are measured from their normals to the surfaces of the line 


L. The unit vector along this line is 
€aB = Kapil 


where 


XBA УВА 7ВА 


KABI = ES KAB2 — t KAB3 — E 





L= Joe — XAy. - (Y8 — YA + (78 – ZA) 
AP X? X^ eic. 


The angles 04 and 05 can be determined from the relationships 


NA: CAB 
cos 04 — —— ——— 
[n A||e Az] 

and 
np-epA 
cos 05 — ———— 
|пв||евА| 


The local and global coordinates for the Surface A are related by 
cde 

where 
añ = NAi аб = Ка, аў, = M43 


The unit vector in the direction of y on the Surface A is obtained by 


A As 
еу = ПА х едр = ү; V 


(24.2.15) 


(242.162) 


(24.2.16b) 


(24.2.17) 


(24.2.18) 
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Thus 
A. A А.А АБА 
а =, an =V., аз = Үз 
апа 
А А А 
аз] = VAT; азу = уд, 433 = УАЗ 


Similarly for the surface B, 


xË = aß X? (24.2.19) 
ар = Арл, аб = Ка, ap, = dpa 

e? = ng x egn = y” ii (24.2.20) 
aj = үр. ay =, аз, = ү 

ад = VB], аў, = VB, a, = VB3 


The transformation between the isoparametric coordinates and the local cartesian 
coordinates is related by 


dxdy — |J |d£dm (24.2.21) 
where 
ox ду 
_ |95 95 
„= Әх ду (24.2.22) 
дт an 


At this point, we introduce isoparametric finite element functions to relate the variation 
of the global coordinates with nodal values, 


X^ = (£4, n4) X (24.2.23) 
or 
ХР = Фуа па) XN; (24.2.23b) 


where $4 and 7 may be chosen as linear isoparametric interpolation functions. It 
follows from (24.2.17) that 


x4 = afi X^ - ad Y^ -- a Z^ 
у“ = a4 X^ -- aS Y^ - a Z^ 

















and from (24.2.23), 
д 004 aos aod 
a aff SE x eat o vd e a n zt 
EA дёд дёд дёд 
8y^ aos „ФАЯ 804 
n =ай SE XC ab ra ай SEZA 


etc., and similarly for the surface B. 
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From (24.2.21) for the surfaces Aand B, we have 
d AA = dXAdyA = || АДЕ Да А (242 244) 
d Ap = dxpgdyg = |ЛваЕваћв (242. 245) 


Let us consider two finite surfaces A and B, each discretized into M and N numbers 
of isoparametric elements, respectively (Figure 24.2.2c). The view factor F4 p is 
obtained as 


M N N 
Fa_p = У. Э Еда–вв = = x У F dn Bp (24.2.25a) 
a=1 B=1 


a=l B=1 
where 
Ад = У) Ада (24.2.25b) 
Өд, соѕ0 
Вавр = | | асаа (24.2:25c) 
Ала У Ввв D. BB 


To utilize the Gaussian quadrature integration, we write 


© pi pl pi 
Pam = | | | | С\Л| де|./]вв@ё д«@т\д=йёвв@т\вв 
ex dada a 


where 
COS дда COS Opp 


2 
т Гло вв 


which is determined by combining (24.2.23) with (24.2.15) and (24.2.16). Thus 


_ Lat ep 22622) 2222 LW WALL ЫЕ , | Вт P) 
7 pam Ала 


The function f contains the integrand C |J | Aal J | gg and the routine Gaussian quadrature 
integration may be carried out [Chung and Kim, 1982]. An example problem for view 
factor calculations are shown in Section 24.4.1(1). 





Pas (24.2.26) 


Radiation Boundary Conditions with View Factors 
Radiation boundary conditions in nonparticipating media can be implemented in 
the energy equation of the form, 


д д _ 
316021) + T —КТи) = 0 (24.2.27) 
Here the convection velocity v; is taken as a constant, but should be treated as a variable 


when the energy equation (24.2.27) is solved simultaneously with the equations of 
continuity and momentum. For simplicity of discussion, let us consider the Galerkin 
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finite element formulation of (24.2.27b) in the form 





д 
| Pa 9 (pcs T) -- (pc; T v; – КТ) |49 = 0 (24.2.28) 
Q ot дх; : 


Integrating (24.2.28) by parts, 


9 T; 
(/ рсрФа Фв aa) =e +f Фе(рсьТ Vin; — kT;n;) dT = (J PCpVi Doi Pp ae) Тв 
9 г О 


+ (/ ko, ; os; а) Тв =0 
g 


| W(E) (Aap Tp + Bap Ts + Kap Tp — Gu) dé = 0 (24.2.29) 
5 


or 


where 


Heat capacity matrix Ав = | рсрФо Фр 492 
2 
Heat convection matrix By = — | КФа Фа 452 
Q 


Heat conduction matrix Kag = | рсру; Фе Фр 42 
Q 


'The Neumann boundary vector is contributed by 

PCpT Vini — kTini =g only (24.2.30) 
The heat flux normal to the boundary surface takes the form 

—kTjn; 2 q(€P 4 g(€« + 400 (24.2.31) 


where the superscripts (C D), (CV), and (R) denote conduction, convection, and ra- 
diation, respectively. Here q € P represents the conduction heat flux applied on the 
boundary surface, g^" is the convection heat flux 


q€" 2 pc,Tv;in 2u(T— T) onr("? (24.2.32) 


with « and 7" being the heat transfer coefficient and ambient temperature, respectively. 
The radiation boundary heat flux g® is of the form 


q(? — Foe(T^ — T^) onr? (24.2.33) 


Here F is the view factor and 7; denotes the radiation boundary temperature of a 
separate body to which radiation exchange occurs. 

It should be noted that the Neumann boundary conditions contain the variable 
T in (24.2.32) and (24.2.33). This implies that temperature is unknown and must 
be computed. Thus, the surface integral containing the temperature variable consists 
of the boundary surface convection matrix Cag and the boundary surface radiation 
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* 
vector Ra, 
# * * 
Cee | а Фа Фаг (24.2.34) 
r 
R.- [ Focócós D, P y dT T. T T, 157; (24.2.35) 
г 


It follows from (24.2.34), (24.2.35), and (24.2.31) that the Neumann boundary condition 
G, is the mixed boundary condition (sometimes called the Cauchy boundary condition), 


Ge Os Cui Ка (24.2.36) 
where бе denotes the known data on the boundary surface 

Ga= Í o. (q CP +a T + FoeT/) dr (24.2.37) 
Substituting (24.2.36) into (24.2.29) 

[ 5 (Agih+ Bel + ksh Сат къ Саа (24.2.38) 


As discussed in Chapters 10 and 11, the transient problem in (24.2.38) may be recast 
in a time-marching scheme. In terms of the temporal parameter v we write 


[Aog + nAt( Bop + Kop + Cop)] Ta** = [Aap — A — 1) At( Bag + Kop + Сев)] Тр 


+ At(Ga — Ra) (24.2.39) 


The algebraic equations resulting from (24.2.37) are nonlinear because of the radi- 
ation boundary term: R a, and the standard Newton-Raphson iteration method should 
be used as described in Section 11.5.1. This will lead to 


ТАТА ee que (24.2.40) 
where 
* 
Jog = Aog + NAt( Bog + Kop + Сов) + At Sop 
Sop = Sopys( Ty ћу a ва У + Sanyga (Tn Ty ут” 
+ Sem (T5 T, 5) ^7 
: * y 
Ej = [Ала + А Ва + Ко + Сав] Та" 
* И * * . 
— [Ass — (1 тА (Вв + Ков + C op)] Tp” + At(Ga- RG’) 
An alternative approach for R « 1$ to assume a linear variation of 7; within a small 
element 
T’ = Pa Tå (24.2.41) 


where TŻ is calculated from initial and/or boundary conditions and subsequently from 
previous values during the time-marching process described in Chapters 10 and 11. 
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Numerical examples for the implementation of radiation boundary conditions are 
shown in Section 24.4.1(2) for both steady-state and transient heat transfer problems. 


24.2.3 RADIATIVE HEAT FLUX AND RADIATIVE TRANSFER EQUATION 


The governing equations for radiative heat transfer in participating media have been 
well established [Sparrow and Cess, 1970; Siegel and Howell, 1992, among many others]. 
Optical thicknesses measured in terms of absorption properties or the photon mean free 
path are involved in the radiative heat transfer. We define the monochromatic optical 
thickness of the medium as 


To = aL 
or 
L 
Том = < 
р 


where Lis a characteristic length, a, is the absorption coefficient independent of tem- 
perature, and A, is the photon mean free path. It is seen that the optical thickness 
Tox is a reciprocal photon Knudsen number. We define 75, «1 as optically thin and 
Tox >> 1 as optically thick. The limiting case a, = 0 would represent a nonparticipat- 
ing medium (transparent) where the radiative flux vector qr is constant( -qpr = 0), 
whereas a, = oo corresponds to an opaque medium in which qr = 0. 

Consider two surfaces depicted in Figure 24.2.3a for one-dimensional radiative trans- 
fer with the intensity of radiation directed at an angle 0 from the normal, denoted 





Surface 2 4 
Surface 1 
(а) 
14 с050 I qra = fa cos 6do 
0 5 4m 
I (та) 
I (0. и) 


(b) 
Figure 24.2.3 Geometries for one-dimensional radiative heat transfer. 
(a) Coordinate system for one-dimensional radiative transfer. (b) The 
radiation heat flux. 
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as [^(y, 0) and 7^ (y, 0). The differential equations for these intensities assume the 


form 
dit a 
coso + Bit 9 A en(y) + 2-G4(y) (24.2.42a) 
dy т Ат 
dl, E ay МА 
сов 6 —— + B1, = —ељ (у) + —G)(y) (24.2.42b) 
dy т Ат 


where G)(y) is the radiation function given by 
Gy(y) = 20 | D. Cy, 0) sin 6" d6' (24.243) 
0 


We may recast these equations as follows: 


dI} + 1 Vr 
ES + JA => — Aye p(T) + —G)(7)) (24.2.44a) 
ату тр, 4 
dl, 1 
pt Sen бај (24.2.44b) 
ату TB 4 
where 


ту = | Bady, то = [ Bady, u = cos ð 
With the boundary conditions of the form, 

Ij (n. n) 2 (0, 9), т = 0 

(т, ш) = Д (то, №), TA = Tor 
we obtain the solution to (24.2.44) in the form 


1 f^1 d 
itt i7 I0 ie а [о ась) + ою ебет 


(24.2.45a) 


1 f^1 d 
I. (n, и) = І (то, ш) eo)». d = | [nent + б) „-@-ЁЮ®© 
т ту Ву 4 H 


(24.2.45b) 


As defined in Figure 24.2.3b, the radiative heat flux takes the form 


1 
qm(n)- | T(t, ) cos 0 dw = л | (т, м) ар (24.2.46) 
4л —1 


Or 


1 -1 
qim (n) =% | L pdu -2m | Г вар 
0 0 
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In view of (24.2.45), we obtain 
1 E 
qm(n)- л | І+ (ту, р) е "y dy — 2a f І (то, =) e Co-9J/* y dy 
0 0 
mq Ya 
+2 | –|аељ(Е)+ = GrlE) | (т, — &)4& 
o B 4 
Тод 1 
= 2 | B [nen + Зое) (6 — ту) АЕ (24.2.47) 
о В 


where the E,,(&) is given by 


1 
E,(é) = | uet dy 


This integral for n = 1, 2, 3 is evaluated as 





E e 
Еве ЕС отека асч (24.2.48а) 
E E 
E())-it(a-ichb)&-i tj4uapt (24.2.48b) 
1 1 3 e 
EG) 5 E 5 (7a 5 - md) чес den (24.2.48c) 


with a = 0.5772 (Euler’s constant). The total radiation flux is 


qx(y) = | “no 


The divergence of the radiation flux vector takes the form 











d œ% q о d 
pe es f IR AN = f B ду (24.2.49) 
dy o ду 0 ату 
where 
dqr Дау Yn 
= —G)(t) + =en(tr) + Gm) (24.2.50) 
dt By Ву 


where G (m) is the incidence radiation function given by 


1 —1 
A= | Ro в) т | Ic aw 
0 0 


or 


1 1 
Gln) = т [| Г} (0, м) en dy + т [| Г (тоу, —М) e Cady 
0 0 


a 5 [nen б) Ex(\m — El) dé (242.51) 


Here we note that Planck’s function eb, is temperature dependent and thus equations 
(24.2.50) and (24.2.51) constitute nonlinear integrodifferential equations. 
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The gray-medium assumption leads to simplification of (24.2.50) and (24.2.51) in 
which the absorption and scattering coefficients are assumed to be independent of 
wavelength. Denoting that 


оо оо оо 
f ep dA — o T*, f hdi = I, f Сах= а 
0 0 0 


we rewrite (24.2.47) as 
1 1 
4к(т) = 2m f (0, p)e™ "u dp — on | K (To, ш) е (77/8 рар, 
0 0 


e ger à 100) Ex — £) dé 





To 1 y 
-2 [| | T*(£) X6) Ex(t — €) dé (24.2.52) 
This gives 
AHO) = ава) + 44 TG) 1060) (242,53) 


1 1 
G(r) = on | I*(0, p) e dy 4- л | Г (то, —&) e Cu dy. 
0 0 


To 1 4 y 
о [аот + 90) в – 60а (242.54) 


For radiative equilibrium, in which radiation is the predominant mode of heat transfer 
and the system is in steady state, we have - qa — 0 or here dqg/dy = 0. Then from 
(24.2.53) we obtain, for y = 0, 


G(1) 2 4o T*(«) (24.2.55) 


with the conservation of energy given by 


1 1 
2o T^(1) =r | I* (0, u)e 7" dus | Г (то, —y) e 07» qy, 
0 0 


+ о |“ T (E)E (|т — £l) dë (24.2.56) 
0 


The nonscattering media can be represented by (24.2.47) and (24.2.50) with y, = 0, 
thus, (24.2.51) is no longer necessary. For pure scattering (ay — 0), (24.2.50) becomes 


dqr 
dt Е 
which implies that the energy equation is uncoupled from the radiation transfer process. 
Thus, the governing equations for scattering can be obtained by (24.2.50) and (24.2.51) 
with a = 0. 
For a diffuse surface, L^ (0, i.) and 4, (v. —p) are independent of direction, that 
is, independent of р. Thus, we set 





Bi = Boy 
I (0, ш) = ар" I (Tor, —p) = "mr 
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where Bj, and B», are the surface radiosities. We then have 


1 
Qa | I* (0, ux) e 7" x dy. 2 2B Elm) (24.2.57a) 
0 
1 
2m f IK (za, —u)e Co7* ydy — 2B3 Es(va — n) (24.2.57b) 
0 
1 
Qa Í 1+ (0, p)e™ du = 2B En) (24.2.57c) 
0 
1 
2T | D (to, =p) eCa du, = 2. Boy F3(tox — Tr) (24.2.57d) 
0 


To determine Bj, and B5, we proceed as follows: Substitute (24.2.57a,b) into 
(24.2.47) with 7, = 0 for Surface 1. Then 


qm (0) 2 Bi — Hy (24.2.58) 


А 


Нин Ова ита ee | 
0 


5, | nen) + Ум) Е;(5) ДЕ 


Here Bj is the radiant energy leaving Surface 1 and M is the incident energy. We may 
define the surface radiosity as 


Ві = Enep + (1— #1) А 
This leads to 


Ton 
0 


Bi, —£nei + 2(1 —Є 1) [ca 2 f g; [nen + ^о |а) 


B 
(24.2.59a) 
Likewise, for Surface 2 


By — £z2€p t 2(1 — £n) 


Ton 
0 


x [Bs ia) + 2 | = [nen + T cx Е(то = zi (24.2.59b) 


By 


For black surfaces, Bj, — ejj4 and B5, — ep. For nonblack surfaces, the radiosities Bj, 
and B», can be determined by solving (24.2.59a,b) simultaneously. 


Optically Thin Limit 
Using (24.2.48a), Fo(é) 2 1-- O(&) and E3(£) — 1 — ¢ + O(¢?), we express the 
monochromatic radiation flux as 


Tox 
0 


qm(n) — Bu (1 —2n) — Ba(1— 2149 +27) + 2) а ась) + сл |а 


-2 Í 7 [nen 4 ДО] dé (24.2.60) 


For the optically thin case, то «& 1, a further simplification can be made, 


qr = Bn — Ba (24.2.61) 
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With similar simplifications from (24.2.59), we obtain 
p, ELE + (1 — £n)£n em 
А = аар nn 
1— (1 — £1) (1 — En) 
p, — E2 + (1 — €a Eine ota 
љ A ox 
1—(1—1)(1—єлу) 


These expressions correspond to radiation transfer through nonparticipating media. 
Differentiation of (24.2.60) gives 


(24.2.62а) 


(24.2.62b) 


dqr 
dt) 





4 

= —2Вуу —2Вәу + а асыб) = 6) (24.2.63) 
A 

with 


Galm) = 2B +2Ba 








Thus, 
d 2 
JR _ "TÉ. + By —2em(r)] (24.2.64) 
ату By 
or 
d 
T = —2m [Bin + Ba — 2en(y)] (24.2.65) 


This indicates that the radiation transfer to or from a volume element is independent of 
the scattering coefficient. It is realized that the optically thin conditions are free from 
integral equations. 

Integration of (24.2.65) over all wavelengths leads to 


dqr 


e 2a,(T, Tj) By --2a4(T, T3) B — Aay( T)o T (y) (24.2.66) 
y 
with 
| о (Т)Вуах 
as (T, Tj) 2 2 (24.2.67a) 
Bı 
| о (Т)Вљах 
an(T, Th) = = (24.2.67b) 
2 


For black surfaces with the monochromatic absorption coefficient independent of tem- 
perature, we obtain 


E aye p, (Ti )dX 

а„(Т, Т) = +9 ed — ay(T1) (24.2.68a) 
E aye p (T5 )dX 

а„(Т, Т) = 2 — ay(T;) (24.2.68b) 


еь(Т›) 
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Thus, from (24.2.66) 


d 

= ду lanl) + ap BB! — 2ap(T)T*)] (24.2.69) 
For a gray medium (a — a;), equation (24.2.57) yields 
d 
a = –вар(Т) [Те + 1 — 2T*(y)] (24.2.70) 


Optically Thick Limit 
Let us define 


Sin) = 2 асыб) + съ) 





By 
Expanding S,(£) in a x series about £ = 7, 
1425, 
5306) = San) +2 = E n 2 (= т)? +: (24.2.71) 


Let z = m – ё ара 2 = ё — m and substitute (24.2.71) into (24.2.47) with Ton > 0 or 
T, — œ and To — 7) — œ. Then we obtain 


dS, [7 
qr = —4—— | z Ex(z) dz 
dt Jo 


Or 
Ze l MHEG) (24272) 

dR = — З ату = Ae by (Tr AU „2% 
Similarly, we obtain 

Galm) = 45) f Ei(z)dz = 45, (ту) = 4e m (1) (24.2.73) 

0 
which leads to 
4d 4 d 
nme ы D (24.2.74) 








(3 ату БЕГ dy 


The total radiation heat flux is then 





о» 4d 4 d 
ак = | SUN dk es І (24.2.75) 
o 3& dy 3Br dy 
where Bg is the Rosseland mean extinction coefficient defined by 
1 % 14 
= а (24.2.76) 





Br Јо By dep 
For nonscattering media (y, = 0), this reduces to the Rosseland mean absorption 
coefficient 


1 гола 
e f са (24.2.77) 
0 


ак a dep 





with ar = a, = a for a gray medium, ap > ar, otherwise. 
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Radiative Equilibrium 
For gray and diffuse bounding surfaces, the radiation flux is given 


qu 2B Est) - 2B Ex, — 7) 2e [| T*(E) E(s — £) dt 
ET [| " T()Ex — т) (24.2.78) 
0 
Upon differentiating (24.2.78), we obtain 
2e T^(£) 2 BiEs(1) - B5 Es(vo — 1) + о |“ ТУ(ЕЈЕ (|т — El) dé (24.2.79) 
0 


Introducing dimensionless quantities, 


oT *(t) = В QR 


w=. 073 


1— B» 


we rewrite (24.2.78) and (24.2.79), respectively, 





Q- 25:0) «2 [ «Ex - 946-2 [Ex т) (24.2.80) 
0 0 
Е) = Едт) + | " e£) Ei (Ir — £l) dé (24.2.80b) 
Since gri = —GR2 = Wr, we obtain 
aaa = pe z oae) 
and 
Bı — B2 1 





= (24.2.81) 
о(71- Т3) 1+(2+2-2)о 
£1 22 


This indicates that Bj — B; can be found if Q is known as a function of to. 
Let us now consider the more realistic case of a nongray medium. For black surfaces 
with y, — 0, equation (24.2.47) becomes 


qm (n) 2 2enyes(m) — 2еьәх Ез(тоу — ту) 
e ens e DES af” em(E)EX£ —n)d£ — (Q42.82) 
0 0 
and 


oo 
ак = Í qr d = constant (24.2.82b) 
0 


Note that the previous problem of a gray medium was linear in 7“, but the present case 
is nonlinear with ej, (T) being a different function of T for every value of A. 
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24.2.4 SOLUTION METHODS FOR INTEGRODIFFERENTIAL RADIATIVE 
HEAT TRANSFER EQUATION 


It follows from (24.2.44) that the governing integrodifferential equation for radiative 
heat transfer in participating media takes the form 


TED L ae) jy ers) + Ss) — -B()I(ss) Ses) (24283) 


where $ is the source function, 





s - aqna) + LO | I(r. s')ó(s', s) do (24.2.84) 
4m Ат 


with r denoting the position vector, s the unit vector in the direction of the ray, and ® 
the scattering phase function. The boundary conditions for gray-diffuse surfaces are of 
the form, 

oT? 1-е 
mo WS I(s)s ndo (242.85) 


т т n-s>0 


Iw 





where n is the unit vector outward normal to the boundary surface. If FVM is used, for 
example as in Figure 24.2.4a, this is one of the boundary surfaces for the control volume 
A, with n being normal to this surface. One such location is point 8 (Figure 24.2.4b,c) at 
the center of the boundary surface where the product s - n is to be calculated. 

The finite volume formulation of (24.2.83) with respect to the volume and solid angle 
leads to 


dl 
| | (+ +B- s) dade =0 (24.2.86) 
ө/о ds 
Integrating, we obtain 
|| (81— баодо + | | Ismarao = 0 (24.2.87) 
с JQ о ЈГ 


For the finite volume method via finite elements as described in Chapter 15, we notice 
that integration over the solid angle is combined with the domain integral [first term in 
(24.2.87)] and with the boundary surface integral [second term in (24.2.87)] as shown in 
Figure 24.2.4b,c. For example, it is shown that the integral of control angle coordinates 
for solid angles along s are fixed at node 8 for simultaneous numerical integration with 
the boundary surface integral along n. The integral equation (24.2.87) is transformed 
into a discrete finite volume summing process, 


|> (B -- $)o, AQ — Samar = У al pon AQ (24.2.88) 
CV CS CV 
with 


Dm x 1„Ф(т, п), m,n = index for solid angle 
4n — 





— 1 
Ф(т, п) = | | Ф(8', 8) Доу До (24.2.89a,b,c) 


/ 
mOn 


ŝi BI Sido 
On 
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Figure 24.2.4 Finite volume representation via finite elements 
for control boundary surfaces and control angle directions. 
(a) Finite volume representation at A with boundary nodes, 1-8. 
(b) Designation of n and s at boundary node 8. (c) Subdivision 
of directional solid angles at boundary node 8. 


where (24.2.89c) can be integrated analytically, using (24.1.5). By carrying out the sum- 
mation process indicated above, one obtains a system of algebraic equations to de- 
termine nodal values of the radiative intensity. The procedure described here can be 
extended to hexahedral elements for 3-D applications. The geometrical configurations 
are detailed in Chapter 7. 

The numerical solution of (24.2.83) has been studied extensively in the past, using 
a variety of methods such as Monte Carlo methods, discrete ordinate methods as well 
as FDM, FEM, and FVM. We present some of the FVM examples for the solution of 
(24.2.83) in Section 24.4.2. 


24.3 RADIATIVE HEAT TRANSFER IN COMBINED MODES 


24.3.1 COMBINED CONDUCTION AND RADIATION 


If the medium conducts heat as well as absorbs, emits, and scatters thermal energy, the 
total heat flux vector is the sum of the contributions of conduction heat flux q, and the 
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radiative heat flux qr. Thus, the energy equation becomes 

У . (9: +9к) = 0 (24.3.1) 
with 

-kV’T+V-qr=0 (24.3.2) 
For a one-dimensional case, we have 


ФТ c dqr 


a 24.3.3 


For a gray and diffuse parallel bounding surface, the radiation equations follow from 
(24.2.47), (24.2.50), (24.2.51), (24.2.57), and (24.2.59a,b): 


ама) - 28 Exr) -2B Es, т) + 1 | ото + LG) ee - 4t 


2a “о 4 y 
E [or (&) + i66) [Ex —1)dé (389) 
448 _ әв, Ет) - 2Bo Ex(v, — T) 
т [отче + ао) |в -ende+ Fre) - Loe) 


(24.3.5) 


С(т) = 2В, Е›(т) +2ВЕ(т — 1) + = | pro + об) | Ei(|v — €|) dé 
p 0 4a 











(24.3.6) 
Denoting tT = By, To = BL, equation (24.3.3) becomes 
Т П— Ур) 4 
mE us [4c T^ (1) - G(1)] (24.3.7) 
Introducing nondimensional quantities, 
Та) 1 G(r) kp Y B 
0 = Е 0 ==, = ; = š o= =, X= — 
(== = ME ore дату Tp cT? 
Equations (24.3.7) and (24.3.6) are reduced to 
а 1 
М——; = (1—)|0%(т)— —тү(т) (24.3.8) 
dr? 4 


(Tt) = —2 X1 E2(1) + 2X2 E2(T0 — T) 


«2 [7 [a оде) no |E -enag (243.9) 
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T5, dt 
q-——k— tdg Fi 
dy igure 24.3.1 One-dimensional combined con- 
duction and radiation. 
T, ; 
where 


Xiceie207e) Doro) [^ [a - eos + ел | Ext] 
(24.2.10a) 


Xp=ex0} +2(1 ~e0){ XiEx(wo)+ [” [1 e,) 04) + ло а) 
(24.2.10b) 


The boundary conditions are 0(0) = 1, (To) = 02, as shown in Figure 24.3.1. 

Note that N = œ and N = 0 indicate the conditions of solely conduction and radi- 
ation, respectively. The parameter w = y/ß is known as the albedo of scattering and 
represents the fraction of attenuated energy due to scattering. It is seen that w, = 0 
implies a nonscattering medium and equations (24.3.8) and (24.3.9) are reduced to a 
single equation, 

2 To 
NES = 86) - AE) e Es) 5 S OE -Eag 
т 2 2 2 Jo 
(24.3.11) 


For the case of an optically thin medium, it follows from (24.3.61) and (24.3.62) that 


1 1 7 
ак = giTT — T$) (= === 1) (24.3.12) 
£1 22 


ог 
k 
а= (8 - B) t an 


which indicates a nonparticipating medium. 
The radiation flux for an optically thick medium is given by (24.3.74) as 


4 d(o T^) _ 16o T? dT 











= = 24.3.13 
QR 3B dy 3B dy ( ) 
or 
k 4o 
= (Ке у (тыт 24.3.14 
q= (0 2) + sar 115) ( ) 
or in nondimensional form, 
4 4N(1 — 63) + =(1— 68) (24.3.15) 
Ti 2) + 4 2 .3. 


9251 


For pure scattering (w, = 1), the energy equation is uncoupled from the radiation 
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transfer process with to = y L and thus 
qr = (Bı — By) Q(t) (24.3.16) 
Formulation of Finite Element Equations 


For a gray and diffuse parallel bounding surface, the governing equations are given 
by (24.3.8) and (24.3.9), 


2 
кт = И – о) [oe - 1| (243.17) 
(1) 2 2X4 Ex(1) - 2X5 Ex(1o — 7) + 22 Ei (It — 6|) (24.3.18) 
where 
I[E(E)] 9 4 |a — оо)д (E) + е) Е(&) 4& (23.3.19) 


1 
X,=e14+ Ђ (220 — 21) E3(T0)03 + 421 (1 — €1)(1 — &2) ES (o) 


+8 (1—81) (1 — £2) E$ (To [ Е›(&)] + 4(1 — £1)(1 — £2) E3(To)I[E:(To — E)]} 
+2 (1 — £2) I[E(E)] (23.3.20a) 


Хә = PT + 2(1 = 22) Ез(тоје1 + 4(1 = €1)(1 = 22) Ез(т,) | Fo(&)] 


+2(1 – 22) [ Exo — €)]] (23.3.20b) 

D —1—4(1— &) (1 — &2) (т) (23.3.21) 
Substituting (24.3.20) and (24.3.21) into (24.3.19) yields 

п(т) = fEl) + RET- 1) f (24.3.22) 


where 
fi = 81 + g21[E2(€)] + g31[E2(t. — &)] 
Б = 84+ gsI[E2(E)] + gol[E2(t. — €)] 
Б =2ЦЕ(т — ё|)] 
51 = 221 + Z Bea = #1) Е (то) 6; + Де (1 — #1)(1 = £2) E$ (To)] 
g= DO -eC - e) ERC) +4 — e1) 
gs = S (1 — e1)(1 — e) Ei) 
ба = = [ext + 2(1 — £2) F5 (то) £1] 
gs = T — 8 = e) Es) 


4 
8s — p (1 — 82) (24.3.23) 
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For applications of finite elements into the governing equations (24.3.18) and 
(24.3.19), we introduce the global functions ®,, such that 


t£—e80£, 0= Ф00,, 0*= Ф804, y= on, (24.3.24) 


For simplicity, it is reasonable to assume linear functions for all of these variables. The 
Galerkin finite element representation for (24.3.18) and (24.3.19) takes the form 





28 20 (1-0) /.4 1 
Ф,|  — E dt =0 24.3.25 
[а 0 (8-1) E 
Í Palm- fE) - РР(т – т) – В]ат = 0 (24.3.25) 
0 
Here, o denotes the global nodes. Integrating (24.3.25) by parts, we obtain 
4овӨв + Bapnp = Fa + Ga (24.3.26) 
Cop ip = Н, (24.3.27) 


Note that the calculations of fi, f, and fi in (24.3.23) can be carried out by use of 
Gaussian quadrature integration. To this end, we choose to use linear isoparametric 
coordinates such that 


1 1 
Фа = (1 6), Фр= 2(1+6) 


Е 
Фа = | ЈФуА ле 
е=1 


where A д is the Boolean matrix, and £E is the total number of elements. For example, 
consider 


ЦЕЕ)] 2 [а — во)0 (5) + 26) Ex(£) d£ (24.3.28) 
where from (24.3.48b) 
2 3 
E5(£) = 1—0.4228€ c £ln& — — 25 12 (24.3.29) 
Let A be the length of an element. > 
= nm 
Св dé = 5, 45 - di 


Thus 


I[E(£)] - Us f. |a — eg) 6 O A nab’ + + SONA Nana ||1— 0.4228 PNA Naa 


1 
ФуА за + ја 


1 
"E Oy A Naa In(OyA маба) m > ФА лаб 2s 12 


(24.3.30) 


The Gaussian quadrature integration can now be applied to (24.3.29) 


I[E£)] 2 LU) Y wi f (ni) (24.3.31) 


e=1 i= 
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Returning to (24.3.28) and (24.3.29), denoting v = t/h, dt = hdv, we write the 
explicit forms of the matrices, 




















E do с (> 
Аав = = ү g dr Ам А ма = = А x A ngdv (24.3.32) 
(1 — o9) |. 
Вв = ————— PNM AN Ам d 24.3.33 
В M AN |, PNPM Ana Ang GV ( ) 
E 1 1 
Cu = al Pv Py AnaAngdv 24.3.34 
p U nos NO M A Na A NB ( ) 
10 + | 
He Us Jy Фи Ала (24.3.35) 
0 
1— о јћ 
Су = Jes ( 5) f. ФМФм A Na A NpOg dv (24.3.36) 
E 1 
Ay = Uf UA [Oe NA No = 0.42280 y u A va ^ мвтр 
= =1 
+ ФУФМАм Амв In(®,Apyty) Tee -] + Љ[0.5772Ф у ^ Na 
+ 0.42280 y® yA no A мвтв + ФМА ма In(1 — ФмаА мртв) 
= ФУФМАм Амв In(1 = ® pApyTy) Tee | + fPnvANna}dv (24.3.37) 


where the last term for H, is given by 


E 1 E 1/1 

о) 
U af АФуА лау = U nf | QNA No la = Wo) ® vA mp Og + е Филмот | 
е=1 = е=1 -i4-1 


x [70.5772 — In(O; A p, T, — G5 Ap, Ey) 
+ ®pApyty — BpApy& +++ -]dldv 


The boundary conditions are given by (Figure 24.3.1) 


0=1 ат = 0 


0 = 0, аёт = т, 


Since ће Dirichlet boundary conditions are provided at both ends, the Neumann 
boundary conditions F, (24.3.36) need not be prescribed. 

АП matrices in (24.3.27) and (24.3.28) are integrated using the Gaussian quadrature. 
Here, 6* can be calculated initially from the Dirichlet boundary conditions and placed 
in G, and H,. The solution of (24.3.28) and (24.3.29) is obtained iteratively by updating 
Ga and H, until convergence, in which the nodal values М and m, on the right-hand 
sides of (24.3.28) and (24.3.29) are replaced by those values of the previous iterative 
cycle. 
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Emitting and Absorbing Media 

With o, — 0 which represents nonscattering media, the expressions (24.3.18) and 
(24.3.19) are reduced to a single equation (24.3.53). The finite element analog takes the 
form 


Афв = Fa + Ga + Ay (24.3.38) 


where G, and H, are the same as in (24.3.37) and (24.3.38), respectively, with the value 
of wo set equal to zero. 

The radiation flux for optically thin media is given by (24.3.13) which is a constant 
and indicates that the medium is nonparticipating. 

With the radiation flux given by (24.3.14), the Galerkin finite element equation for 
the combined conduction and radiation takes the form (with T = Ф, Ту) 


L dT 
Í Фа ten dy=0 (24.3.39) 
0 dy? 
where 
48o T? 
Т) = 24.3.40 
&(T) — sacr 160 3 ( ) 


Integrating (24.3.40) by parts, we obtain 





Aag Tp + Bug (g) Тв = Е, (24.3.41) 
where 
г АФ, афр аФу аФу 
Aug = =>] [ — À = А да А два 24.3.42 
o= f му у [е а одма ) 
Е h Фм 
Bs) - -U Jf Фу—— g(T)ANaANady (24.3.43) 
e=1"9 dy 
ат = |” 
Fy = —— Фе (24.3.44) 
dy 0 





Since B,g(g)is nonlinear, the Newton-Raphson iterations may be used to solve (24.3.42). 
To this end, it is particularly advantageous to use isoparametric coordinates and 
Gaussian quadrature for easy integration. An alternative method would be to write 


E (24.3.45) 


and 
t do 
В.в(8) = – Uf бу o p^ No A Mg A py £d y (24.3.46) 


This will require updating of g, at each iterative cycle until convergence. 
Example problems for the combined mode conduction and radiation are presented 
in Section 24.4.3. 
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24.3.2 COMBINED CONDUCTION, CONVECTION, AND RADIATION 


The most general form of the energy equation is written as 


T 


рс 
where 
—РУ У +-ИФ = 041 
а = —КУТ + дк 
An alternative form is 


DT D 
Pep =V-KVT+bT— рф Уак (24.3.48) 


where b is the thermal expansion coefficient of the fluid. 


Boundary Layer Energy Equation 
Let us consider a boundary layer form of (24.3.48) for a two-dimensional flow. 





T oT 2T  bTudP = 4 
M on et = |- (=) V-qR (24.3.49) 
p 


u a 
ax ду 8y? pcp dx pcp ду 
where u and v denote x and y components of velocity, respectively, with x being the 


streamwise coordinate and y the transverse coordinate, and where o is the thermal 
diffusivity of the fluid. The simplification here is based on the large Peclet number 


Wak 


Cp 


Pe= > 1 





where Lis a characteristic dimension. For small Eckert number 
2 


u 
Е, = —= 1 
° cpAT + 





we may also neglect the second and third terms on the right-hand side of (24.3.49). 
Furthermore, if 


ӘТ 1 ддкх 
и — а Е 
дх pcp Ox 
then it is reasonable to neglect the radiation in the x-direction. These simplifications 
lead to 
oT oT 3T 1 ə 
u TV =a = 
ax ду ду“ pc, OY 





(24.3.50) 


Flow through Ducts 


For a fully developed flow through ducts with E.«& 1, we may neglect vdT/dy in 
(24.3.50) 


2 
fee Po (243.51) 
ax ду: pcp OY 
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where 


2 
и = биш (> = 5) (24.3.52) 


and, for a nonscattering gray fluid and black plate surfaces, 


. dan = 20 T4 E>(7) + 20 T, Eo(t> — T) + 20 | Т*(&)Е\(т —E£pd& — 4c T^(«) 

















dt 
(24.3.53) 
The axial temperature gradient may be assumed as 
oT Т-Т\ 9 
== ш 24.3.54 
дх (2 Е тт ( ) 
where 7; is the local bulk-fluid temperature and q, is the total wall-heat flux, 
oT 19 
du = (2) + 20 ТА[1 – Ез(т,)] – за || T^(E) Ex(£) d£ (24.3.55) 
ду y=0 0 
Upon combining (24.3.51) through (24.3.55), we now have 
d0 6b (Tt 7? 1—0 
2 
a To (= =) (==) 
- - Er) - Ex, -)- | GEI - &@)4&—26(т) (243.56) 
0 
with 
ka dw oT EN 
"Uu Wwe Cw “ке 
d Te d 
y ——4N dc -2-2E»x,)- af 0^(£) E;(&) d£ (24.3.57) 
T / 4-0 0 


We have boundary conditions for (24.3.56) in the form 
6(0) = Ө(т„) 21 


Nonviscous, Nonconducting Flow over a Flat Plate 
In this case, we have u = ио, у = 0, and dP/dx = 0. The governing equation 
becomes 


aT iJ 
Па о (24.3.58) 
дх рср ду 


Setting o, — 0 and £,, 2 1, 7; — оо, we get 
4к = 20 ТАЕз(т) + за f T*(x, t) Ex( — £)d£ — за || T*(x, t) E(& — 7) d£ 
0 T 
(24.3.59) 


28 — 20 T? E;(1) + 20 a T^(x, £)) E(|v — £) d£ — 40 T*(x, 7) (24.3.60) 
T 0 
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Furthermore, we may assume that temperature differences within the flow are suffi- 
ciently small such that T^ can be expressed as a linear function of temperature. Toward 
this end, we expand 7^ in a Taylor series about 74, neglecting higher order terms. 
Thus, 


74 = АТ3Т – 312 (24.3.61) 
Introducing nondimensional quantities, 

i T=; | 2a0aT3,x 

т Вене 

we obtain 

од = 

at = | Ө(6, 6) Е (|т — £[) d& — 89 (6, 7) Q4.3.62) 
with the boundary condition 

0(0,7) 21 (24.3.63) 
In view of (24.3.61), (24.3.62), and (24.3.59) with t = 0 we have 

EL HN 2 e(t, E) EJ(£) dé (24.3.64) 

о(1 = TA) 0 
with 

T4 — T2 = AT? (1, — Ta) (24.3.65) 


Optically Thin Boundary Layer 
We consider effects of both viscosity and heat conduction in a laminar flow of a 
constant property gray fluid over a black isothermal plate governed by 


ƏT ӘТ ӘТ 2a 


u + Ps = T + а тае) +f T*(x, E) Es(|v — £) d£ — 20 T^(x, D| 


(24.3.66) 


In the outer region the velocity in the x direction has the free stream u, and neglecting 
heat conduction, we have 


= LET + | тео В — &) d 274, D| 00 


и„— = 
° ax PCy 

For an approximate solution, we substitute the incoming free stream temperature T, for 

the temperature on the right side as first approximation and then carry out the integral 

to obtain a second approximation. This yields (T — T, at x — 0), 


2ax 
T(x,*) 2 T; * o (T4 — Ty) Eat) | 
о 





iin: (24.3.68) 


At the edge of the thermal layer t = ay = a6 where 6 is the inner boundary layer 
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thickness, which is small so that Fy(a8) = F(0) — 1. Thus, (24.3.68) becomes 


2ax 


PCpUo 





T(x,8) 2 T; - o (T; — T;) Tee (24.3.69) 


Now the last integral in (24.3.67) is carried out in two steps, one from « — 0 to aó and 
one from a6 to oo. The first portion, neglected as the thermal layer, is optically thin and 
the second is evaluated via (24.3.68). This leads to 


oT DU = ST 2са 


ыш T4 -- T/ - 2T* 24.3.70 
ax Oy ~ “зу? pee " | ( ) 


The boundary conditions consist of (24.3.69) at y 2 Sand T — T, at y — 0. 
Another approach in terms of dimensionless forms may be used. Denoting 


У Исо 





; M f'— f) (24.3.71) 


u = uso f, 


where f(m) is the dimensionless Blasius stream function, and 


Ио 
N— I 
nx 


Let 7 — ay and 





t= 2oaT? x 
> p CpUoc 
we obtain 
‚ӘТ 1 а 
ƏT 1 4 os | 
cart a T, i T*(t,E)E,( —&£)d& -2T*(&,v)) (43.72) 
0 
where 
N“, т = ЕЕ Рг = Е 
4o T3, 2 Pr NC a 


Setting N = 0( f’(m) « f'(oo) = 1) in (24.3.72) leads to 


97, 1 
9 73, 





E + [Г TAG EJET- tl) dë — 2T; (6, Д (24.3.73) 


Note that this equation fails to satisfy temperature continuity near the surface. Assuming 
Pr — 0(1) and introducing 


T 


м2 Рг № 


т = 
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it follows from (24.3.72) that 


Т 1, „ „ôT 
Pag taper = Dae 
LPT X n. 8a деа 
= Рг972 F p +f T (E, E)EL(E) d E =2T Ш (24.3.74) 


Note further that if T(C, 1) = Т,(6, т) ѓог >т, then we get 
| TEDEGO [ TEDEGO- S cones 
0 0 0 
«[ norat f TEDEH a 
0 0 


Here the second and third integrals on the right side are of the order 4/2 Pr N and may 
be neglected, and 





99 dT,(¢, 0 
[O tia. peas = BE 4 2786.0) - 7: 
Thus, 
‚ӘТ 1 j dT 18T d(O) Dra Wiig ms 
эс Т" зт” взг ap t eO- TET] 


(24.3.75) 
The boundary conditions are 
TÉ d т=0 
T — Ty(t, 0), т — оо 
with 


T(t, œ) = T,(£,0) forN«1 


Optically Thick Boundary Layer 

Although, in general, the optically thin boundary layer is a physically realistic model, 
an optically thick model may be used if the thermal layer has become very thick or the 
medium is highly absorbing. Again for small Eckert numbers, it follows from (24.3.50) 
and (24.3.14) that, with B = a, 


B 4o 9 T* 
reda dy 
we obtain 
ӘТ ӘТ 92 40 
c Wb ow T оре 24.3.76 
Wax By | + зка ) ( ) 


Using the similarity transformation 


Tm) = T(x, y) 


886 


APPLICATIONS TO COMBINED MODE RADIATIVE HEAT TRANSFER 


(24.3.76) becomes 





1 92 Ju i ƏT 
T =0 24.3.77 
aa * rex) +5! 9 ( ) 


with the boundary conditions 
T — Ty 
То ји Т, 
and using (24.3.61), equation (24.3.77) reduces to 
2 

(ss): 2g. 7? (24.3.78) 
with 

6(0) = 0, Ө(оо) = 1 


Ө = 


Combined Conduction-Convection-Radiation in Scattering Medium 

When scattering is considered in the absorbing and emitting medium for a parallel- 
plate channel with the velocity and temperature profiles fully developed, we have the 
governing equation 


Т ӘТ аР уы (дил 1 qm 
u— =a 
ax ду“  ptpdx рер ду рср ду 
It can easily be shown that, from (24.3.49) 


таео be]- 39(2- 5) (152) 


36Ec P 21V? 
Fo (1-2) zu (24.3.79) 


2 
To To 











where 0 — T/;, 0 — T,/ T,, Ec — u/cp T2 (Eckert number) and Pr — cjj/x (Prandl 
number) and «is defined in (24.3.9). The total heat flux V at y — 0 is given by 


аб 
Y= -an( E) +Ф (24.3.80) 
dt т=0 


уућеге 
то i 1 
P= 2X1 E0) - XE] - [^ |a - eoe - 16] e«t 


Note that the last two terms on the right-hand side of (24.3.79) represent scattering 
and viscous dissipation. If they are dropped, then we recover (24.3.8) for the case of 
nonscattering. 


Flow through Ducts 

For a fully developed flow through ducts given by (24.3.51) and the nondimensional 
form of (24.3.56), the finite element equations may be derived in the form similar to 
(24.3.27). We proceed with 


O = Paba, 01= Ф,04 T = aTa 
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and obtain 
Авер = Ё + Са (24.3.81) 


where А.в апа А, are the same as (24.3.33) and (24.3.36), respectively, and G, represents 
the rest of the terms in (24.3.56). 

Although the boundary layer equations are simplified from the general form, the 
solution by numerical methods often leads to instability unless extremely small elements 
are provided in the boundary layer region. We consider finite element equations for the 
optically thin and thick cases. 

For optically thin boundary layers let us consider the nondimensional form (24.3.75) 
which results from (24.3.66). It is seen that the outer solution to (£, 7) is required a priori. 
For linearized radiation, we assume 














^ LC, т) mu Ly 
LIU 24.3.82 
6G.) = TRU (24.3.82a) 
Т, т) 7 Т, 
LIU 24.3.82b 
Thus, the linearized equation takes the form 
80 1 9 1 а0 а0(6,0) 
| $ = i 86(6,0) — 80(C, 24.3.83 
Pog t age шша 48 
The required boundary conditions are 
д— 0 ат=0 
ө 6(С, 0) forT — oo 
The finite element representation of (24.3.83) is 
Аав Өв + Вав Өр = Е + Ga + Ay (24.3.84) 
in which 
1 8o, 0g 
ов = = dQ 24.3.85 
e = Pr Ja ат OF скы 
Вв = | 8, PgdQ (24.3.85b) 
а 
1 аө + |"=% 
Fy = — = Ф, 24.3.85 
Рг дт = 0 ( E 
ОФ A 
G | СЕ à. 86,0, Jide (24.3.85d) 
Q 


ОФ ОФ 
Н, = -f (s. 2 aD, fl + p, E ње) dQ (24.3.85e) 
о д6 У дт 
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where 


1 7 
[ze 0], (43.85!) 
To carry out calculations initially, the velocity field must be given and boundary 
layer thickness assumed. This will require once again an iterative procedure until 
convergence. 
For more rigorous analysis, the continuity and momentum equations can be solved 
simultaneously with the energy equation. In the presence of thermal buoyancy with 


natural convection, we have 














д 
9H 9v oed (24.3.86a) 
ox ду 
ди уди 3u 
— — + gb(T — T. 24.3.86b 
u ax MT =v ay 2 + 8 ( 5o) ( ) 
oT ƏT а Т 1 
У а [200 (72 – Т2 – 2Т* 24.3.86 
“Jx ш ay “эу? X Pep [Past is )] ( о) 
Written in nondimensional form, we have 
ои | ду 
ax + БУЗ = 0 (24.3.87a) 
aU 90 _ 1 #U R,8 
U V 24.3.87b 
ox ӘҮ  Re3Y? Re? Pr ) 
од 90 1 970 tL 
= 1 —2[1 —1 24.3.87 
Отут Үзу ReProY? * (m- i! +m – 2[1 + (т—1)0]) ( с) 
where 
и у x y 
= —, V = —, Х= е Y- Ux 
Uoo Ио L L 
T — T To ио | 
= = — R = 
шш т = а 
с 20a TSL, R= gb(T,, — To) p 
p CpUoc vk Qa 
Boundary conditions are 
0 = 1, U=V=0 atx, Y=0 (24.3.88a) 
2 
TET та), жей (24.3.88b) 
Cplloo 
бу 
Ү= ze w= C(m+1)(n? 4-1) (24.3.88c) 
where boundary layer thickness is given by 
5 
биз (24.3.88d) 
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To solve (24.3.87) we may use FDM, FEM, or FVM developed in Parts Two and 
Three. However, treatments of convective terms and the fourth order nonlinearity of 
temperature must be resolved. In particular, the optimal control methods (OCM) pre- 
sented in Section 14.2 and also in Kim, 1982, Chung and Kim, 1984, Utreja, 1982, and 
Utreja and Chung, 1989 are found to be efficient in the solution of (24.3.87). In this 
method the formulation begins with construction of the cost function, 


1 әш ӘУ aU aU 19U ROV 
Је- dQ U V dQ 
|| (9+ vy «fi ЭХ! ӘҮ Re8Y? ок) 


дө a0 1 05 
= 20 —a | ад 
+e- Remar ^69 a) 


дом 30 
Х R=. | dO ex o 24.3.8 
+ TN v) + af (s m | ( 9) 


where M and M are the penalty constants, with R and S related by 





aU 
R= 3Y (24.3.90) 
30 
S= ay (24.3.91) 
2 — Е (24.3.92) 
- = Е (24.3.93) 
Minimizing (24.3.89) with respect to all nodal variables, we obtain 
6Ј = 72-80, + aM. + a + aOR + 75-08, = = 0 (24.3.94) 


since 6U,, 6V,, 60,, GR, and 85, , are arbitrary, and for (24.3.94) to be valid with respect 
to every nodal value of these infinitesimal quantities, we must have 


ОЈ ОЈ ОЈ ОЈ ОЈ 
aU, = 0, av, = 0, эв. = 0, ЭЕ. = 0, 35. 0 (24.3.95) 
which provide simultaneous algebraic equations. The boundary conditions given by 
(24.3.88) can be imposed easily in (24.3.95). 

For optically thick boundary layer flow, the procedure for a finite element analysis 
is now routine, either via Galerkin or optimal control methods. 

If the Galerkin approach is used for (24.3.76), then we get 


Acg Ty + Boa Ty = Fa + Ga (24.3.96) 











where Aag and F, are the same as (24.3.42) and (24.3.44), respectively, and 


1 Фев 1 Ф 
ва= | (5 dd а и an (24.3.97) 
Q ax а Ox 


ao 
Gy = | т Фа 1049 (24.3.98) 
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with 
3m (24.3.99) 
m= —— 3. 
ЗКа а. 
It is seen that simplification using the nondimensional form (24.3.78) leads to 
Асвда + Вава = Ё, (24.3.100) 
where 
ОФ ОФ 
Ав = | РО (24.3.101) 
о дт дт 
дФ 
Bug = | g ba ао (24.3.102) 
2 an 
1 
RS а, (24.3.103) 
an 0 
3Pr Nf 
= ==—=—==г 24.3.104 
E= JGN 4-4) ( ) 
The corresponding boundary conditions are 
6(0) = 0 (24.3.105) 
Ө(оо) = 1 (24.3.106) 


The formulation using OCM is self-explanatory and requires no further elaboration. 


Scattering Medium 

The combined conduction-convection-radiation heat transfer in a scattering medium 
governed by (24.3.79) and (24.3.80) can be solved most effectively by the optimal control 
penalty finite element method. This is because the Galerkin method is likely to suffer 
instability due to the convective term or nonself-adjointness of the differential equation. 

Following the OCM procedure, we write the cost function of the type (24.3.89) ina 


more general form 
1 Ka 
dc | (RR, 9050) ао (24.3.107) 
2 Jo 


where R, (n = 1, 2,...) denotes the residual of the nth governing equation, Aim) refers 
to the mth penalty function corresponding to the mth auxiliary constraint equation 
introduced for a reduction of the second order derivative into first order such that 


SO = GO – Уа (24.3.108) 


with Y,, the mth unknown and the comma denotes a partial derivative with respect to 
the coordinate x;. Thus, for the problem at hand, we write 


ас 1-о 1 ЗФ (т т? 1-9 
Rete 2 | g4 
1a N L (7) p xz 5) (==) 


36 Ec Pr 21M? 
+ ts} =o (24.3.109) 


2 
To To 
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К = (т) – | Xi E»x(1) = Ж Ез(то =) 


se A |a — o,)0*(E) * 2) Е\(|т – ша) = 0 (24.3.110) 
0 
$,2G- а =0 (24.3.111) 


It is implied that the unknowns to be calculated consist of the temperature 0 — Yi, 
the radiation function v — Y, , and the temperature gradient G = Gi, It is noted that 
the ranges of indices n, m, and i in (24.3.107) aren 2 1,2,3; m — 1, i — 1. At this point 
we require that all variables, Y;, Y», GO, be interpolated for finite elements, 


0 — aba 

Yn = Da Yna > (24.3.112) 
п = Фота 

GO = Ф,60, ~ 6 = Фиби (24.3.113) 


where Y,a and GË, are the values of Y,, and GY at a global node a, and ®, denotes 
the global interpolation function [Razzaque, Klein, and Howell, 1982]. 
Finally, we minimize the cost function such that 
дЈ дЈ дЈ 


SJ = Lèd + om + 0 243.114 
шс Bue aa Tag n ( ) 


Since 60,, 6v, and 8G, are arbitrary, we must have 





Ry ӘК» 951 
Ry а aS ао=0 24.3.115 
/( 1G, 0 r3 ( a 
Ri R 
| (к D M) dQ-0 (24.3.115b) 
Q 9t, ON да 
dR} ӘР 951 
R jur caps ао = 24.3.115 
/( ic 236, + А5] sa) ( с) 


Combining these equations, we obtain 


Aij CX) X; — fi (24.3.116) 
with 
Xj = (ba Na; Ga) (24.3.117) 


Note that integrations are required along optical depth as indicated by (24.3.26, 27) 
plus the finite element domain of (24.3.115). However, the integration limits for both 
the optical depth and finite element domain are identical since all radiation and flow 
variables along the axial direction are constant. The significant feature of (24.3.115) is 
that the resulting nonlinear algebraic equations are symmetric, positive definite, and 
well conditioned with a proper choice of the penalty constant \. The solution of the 
nonlinear equations of (24.3.115) may best be carried out by the Newton-Raphson 
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technique in the form 


ЈА Sag! (24.3.118) 
9f 

n= Hi 24.3.119 

у= = X ( ) 

^ x 9 = Хр) же (24.3.120) 


with f e) denoting the ith finite element equation in (24.3.116). Note that, in (24.3.120), 
an inversion of the Jacobian matrix is avoided. The solution involves calculation of 
^ a and the unknowns x are then determined from (24.3.120). 

It should be noted that the gradient boundary conditions can be specified simultane- 
ously at any given boundary node, which is not possible nor permitted in the Galerkin 
finite element method. This fact can be considered an advantage in the optimal control 
penalty finite elements, but at the same time deterioration of the solution may result 
due to non-specification of such boundary conditions. It is further reminded that the 
optimal control penalty finite elements offer no advantage over the standard Galerkin 
approach if the governing equation is self-adjoint, in which no convective terms are 
present. 

Example problems for the two-dimensional analysis of combined mode conduction, 
convection, and radiation are presented in Section 24.4.4. 


24.3.3 THREE-DIMENSIONAL RADIATIVE HEAT FLUX INTEGRAL FORMULATION 


Energy transfer in absorbing, emitting, and scattering media is an important considera- 
tion in rocket propulsion, plasma generators for nuclear fusion, ablating systems, hyper- 
sonic shock layers, nuclear explosions, etc. Equations governing such energy transfer 
may represent a combined mode heat transfer by conduction, convection, and radiation. 

Our objective is to compute the radiation function in terms of surface and vol- 
ume integrals through arbitrary optical coordinates. In this approach, no limitations 
on optical thickness are imposed. Numerical solutions of the governing equations are 
implemented through the Galerkin finite elements. It is shown that use of isoparametric 
elements facilitates numerical integration via Gaussian quadrature, unlimited by optical 
depths of the participating media. 

Example problems to demonstrate efficiency of the solution procedure include two- 
dimensional diverging and converging channels. Effects of combined mode (conduction- 
convection-radiation), albedo, optical thickness, etc., are investigated [Chung and Kim, 
1984]. 

In general, it is convenient to have the energy equation in terms of the fluid temper- 
ature and heat capacity rather than internal energy. It is also assumed that the radiant 
energy and the radiation stresses are much smaller than the corresponding molecular 
quantities and can therefore be neglected even at very high temperatures. Thus, if the 
radiating fluid is an ideal gas, we have, for a steady state 

oT aT да“ 


ic— —k =0 24.3.121 
pene Ox; 0 Xj 0 Xj T Ox; ( ) 
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Consider a spectral optical volume, V4, and a spectral surface area, A, as defined in 
Goulard [1962] 


ам = тато (24.3.122а) 
dA, = 1; do/cos $ (24.3.122b) 


where ф is the angle between the normal vector to the surface and the direction w as 
shown in Figure 24.3.2a. Note that V, and A, are the functions of the spectral optical 
length, x measured from the point M at r in the direction w. Expressing the spectral 
optical space defined in equations (24.3.122a,b), we have 























—Thy —T" 
q&(r) — | М(го)— 6; совфаА, + | Sr) t dV. (24.3.123) 
Ay Tw VW TA 
е“ Те e 
quU) — 4nay(r) B.(r) — a f D(ru) —5- cos bd Ay + a f S. (r^) z IV 
Ay Tw А D 
(24.3.124) 
For a gray medium with gray bounding surfaces, it can be shown that 
R oT; ev pem 
G(r) = ——l;cosbdA+ | S(r')—~£;dV (24.3.125) 
А т т? v т^ 
апа 
дағ) y 4 lg 
= 48|1— — Т ——H 24.3.126 
on = B(1- oroe (24.3.126) 
where T, represents the surface temperature and H is an integral defined by 
z [oTi ле“ 
a= | eos ddA | SENE- aV (24.3.127) 
A T T v т? 
with 
21" c 
50") = (: - у) == ЛЕЈН (24.3.128) 
В/ т Ат 


Assume that all the radiative physical properties (i.e., 8, a, and y) are constant through- 
out the flow domain and define dimensionless quantities 
= 6-2, Жер BL 
Ме => = =, — Xis my omm 
1 U, T, 1 1 о 
where Us, To, and L are, respectively, the reference velocity, temperature, and length. 
Then the energy equation can be written in dimensionless form as 


920 RePr 380 1-0, 1 
j 04 H)=0 24.3.129 
0x; 0x; To 5 OX; N ( Ат ) И 





Here H is the radiation function given by 


н= | m. av+ f 035 — cosbdA (24.3.130) 
ү m A т 
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(b) 





dz = d(tan@,7) 
t=T/cos¢, 










ФА = Фа бап ф,7 „) 
COS 9 — cos 9, cos Qo 
T,—1,,/cosQ, 


X 


Figure 24.3.2 Three-dimensional heat flux integral formulation. (a) Radia- 
tion contribution of a surface element, dA, and a volume element. dv, to a 
point M in a direction o. (b) Geometry for volume integral. (c) Geometry 
for surface integral. 
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where ns is the dimensionless source function defined by n, = m S/o T4. That is 
ть(т) = (1— в) (o* - 28 >H) (24.3.131) 
Ат 


To determine H, let us now consider an optical volume element, d V, centered at B as 
shown in Figure 24.3.2b, in which all distances are measured by the optical coordinates 
X, Y, and Z. Let o; be the angle at which the point, M, sees the volume element, dV, 
with respect to a point B at Z = 0, and let T and t be the optical distances of MB and 
MB, respectively. The volume integral of H is then evaluated as follows: 


[aS av- [TT п(в) — dZdXdY 
У T 


-/ пи M d(tan 5:7) d XdY 


= | | ње (тахау (24.3.132) 


where B is a point in the two-dimensional domain of the X- and Y-coordinates, and 
F,(7) is a geometric function of the optical distance, T, measured from the point, M, 
involved in the volume integral, 








7/2 e 7 /cos ф, 
Ет) =2 | аф. (24.3.133) 


To determine the surface integral of H, we consider a surface element dA = dtd Z, 
in which d£ is a boundary segment of the two-dimensional domain (Figure 24.3.2). Let 
$ be the angle between the normal vectors to the surface element centered at C' and 
the line MC. Also, let фр ђе the angle at Z = 0. 

Noting cos b = cos d. cos o; where q; is the angle between MC and МИС, и follows 
that 


—Ty e77/Cos dx 
pas ——cosd,dA = |. ө — — —— " @, feos b,) cos ġ; cos b, (tan 7) dé (24.3.134) 
Thus, the integral, H, at the point, M, atr in the domain can be evaluated with у, solved 
simultaneously by means of equation (24.3.131). 

Galerkin finite elements to solve problems such as equations (24.3.129, 24.3.130) are 
straightforward. We consider that the temperature, 0, and radiation function, H, are 
approximated as 


д= Фића, Н= Ф.Н, (24.3.135) 


where ®, denotes the four-node isoparametric interpolation function, with o repre- 
senting the global nodes. Substituting equation (24.3.135) into equation (24.3.129) and 
equation (24.3.130), we arrive at the Galerkin finite element equations in the form 


Aag Og F Вав Өв + Cop Hg = Fy + Gy (24.3.136a) 
Dag Hg = La + Ma (24.3.136b) 
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where 
ОФ, ОФ ReP ОФ 
Аа | вао В.в = А E f viba Pag 
Q Ox; OX; To Q OX; 
1— 00  * 
Ca = — mmn F,= ‚Фаг 
Ат М о r OX; 
1 — wo 4 
Ga = N Pa Pg dQ Өр Dog = Pa Pg dQ 
Q Q 


t=- f [trav Ф, а m=- f [ei eaa d. dT 
Q V т? Г А ЕЛ 


Неге, Da represents boundary interpolation functions. 
Combining equations (24.3.136a) and (24.3.136b), we write the resulting equations 
in the form 


Ex (24.3.137) 
with 
Ө, 
Aic ba 


The solution of nonlinear equations (24.3.137) may best be carried out by the Newton- 
Raphson technique in the form 


pariz - f” (24.3.138) 
where 
pa 
ӘХ 
дж = х x (24.3.139) 


with f e denoting the ith finite element equation in (24.3.137). Note that, in (24.3.137), 
an inversion of the Jacobian matrix is avoided. The solution involves calculation of 
nae ‚апа the unknowns X; C+D are then determined from equation (24.3.139). 
Бане problems for the combined mode conduction, convection, and radiation 
with three-dimensional flux integration are presented in Section 24.4.5. 


24.4 EXAMPLE PROBLEMS 


24.4.4. NONPARTICIPATING MEDIA 


(1) View Factors 
Calculate view factors for (1) two parallel 1 x 1 square planes, one unit apart and 
(Figure 24.4.1.1a) and (2) two intersecting 1 x 1 square planes at angles 30°, 60°, 90°, 120°, 
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(b) 
Figure 24.4.1.1 "View factor calculations, convergence studies. (a) Convergence curve of view factor error 
vs. mesh size for two parallel 1 x 1 square planes, one unit apart. (b) Convergence curve of view factor 
error vs. mesh size for two intersecting 1 x 1 square planes at angle of 30°, 60°, 90°, 120°, 150°. (c) View 
factors vs. mesh size, intersecting planes. ( ) exact solution; (— e —) two-point Gaussian quadrature; 
(--------- ) six-point Gaussian quadrature. 





and 150° (Figure 24.4.1.1b). Use linear isoparametric elements with 2-point Gaussian 
quadrature. 

The convergence curves for the results are presented in Figure 24.4.1.1b,c. It is 
shown that the most accurate results are obtained for parallel surfaces. In the case of 
intersecting surfaces with smaller angles, more refined grids and an additional number of 
Gaussian points are required for convergence. It is reminded that the power of the finite 
element method is its capability to handle irregular geometries other than a simple case 
as shown in this example. If convergence is guaranteed from the basic mathematical 
viewpoint, the accuracy of the solution for irregular geometries can be guaranteed. 
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Insulated 40 
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Figure 24.4.1.2 Heat conduction with convection and radiation boundaries. (a) 3 x 3 quadratic 
elements (40 nodes), Example 24.2.2 case 1. (b) Temperature distribution, Example 24.2.2 
case 1. 


Here, the numerical results are based on linear interpolation functions and two-point 
Gaussian quadrature integration. Higher order finite element interpolation functions 
and/or an additional number of Gaussian points may be used for further improvement 
in accuracy. 


(2) Radiative Boundary Conditions 

Case 1. Consider the geometry with convection and radiation boundaries as shown 
in Figure 24.4.1.2a. Calculate the steady-state temperature with v; — 0 and the following 
data: a = 1, Btu/hr ft? °R. T’ = 520°R, 7, = 520°R, F =e =k =1, Q = 300 Btu/hr ft? 
at the bottom, and € — 150 Btu/hr ft? at the top, linearly varying in between. Use 
isoparametric elements and the Newton-Raphson method. 

The results are shown in Figure 24.4.1.2b. Convergence is obtained after three or 
four Newton-Raphson iterations. 


Case 2. Consider the geometry as shown in Figure 24.4.1.3a for one-dimensional 
transient heat transfer. Initially, the domain is at a uniform temperature 7;. Let the 
domain be exposed to ambient temperature, 7’ = 0, and radiation temperature, 7, = 0, 
at boundaries with A= Foe Te =0,2,B= at = 0, 1. Calculate the transient wall 
and center temperature distributions. 

The computed results are shown in Figure 24.4.1.3b. These results are favorably 
compared with those of the Monte Carlo method by Haji-Sheikh and Sparrow [1967]. 


24.4.2 SOLUTION OF RADIATIVE HEAT TRANSFER EQUATION 
IN NONPARTICIPATING MEDIA 


Two examples problems using FVM/FEM are presented in this section. It should 
be noted that Chapter 7 discusses the finite volume methods via finite difference 
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Figure 24.4.2.1 Radiative heat transfer in nonparticipating media, 3-D combustion chamber, FVM/FEM 
solution [Baek et al., 1998]. (a) Geometry. (b) Grid (20 x 10 x 10). (c) Temperature contours, Bo — 0.1, z ^ zo/2. 
(d) Temperature contours, Во = 5.0, z ^ zo/2. 


discretization, identified as FVM/FDM, whereas Chapter 15 presents the finite volume 
methods via finite element discretization. It is unfortunate that this distinction is ignored 
in the literature. It is emphasized that the discretization scheme via FDM or FEM used 
in FVM formulations always be clarified. 


(1) 3-D Combustion Chamber 

In this example, the FVM/FEM solution of radiative heat transfer in nonparticipating 
media carried out by Baek, Kim, and Kim [1998] is introduced. A three-dimensional 
combustion chamber is modeled, with the initial and boundary conditions as shown in 
Figure 24.4.2.1a,b. 

The results are obtained for two values of extinction coefficients. Temperature 
contours at the midplane (z = zo/2) for Bo = 0.1 and Bp = 5.0 m™! are shown in Figure 
24.4.2.1¢,d. It is shown that the small extinction coefficient leads to much higher tem- 
perature throughout the combustion chamber with steeper temperature gradient at the 
side walls than the case of higher extinction coefficient. 


(2) 3-D Enclosure and Reflective Walls 

The FVM/FEM analysis by Raithby [1999] for the 3-D enclosure and reflective walls 
is presented here. The geometry and solid angle discretization are shown in Figure 
24.4.2.2a,b. The section of the wall x = 0,0 < y < 12,0 < z x 17 is black and held at 
1000°C. All other walls are diffuse and fully reflective (adiabatic to radiation). The 
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Figure 24.4.22 Radiative heat transfer in participating median 3-D enclosure and reflec- 
tive walls, FVM/FEM solution, Raithby [1999]. (a) Geometry (with the ceiling removed), 
boundary conditions, and grid of a region with two interior obstacles. The radian energy 
leaving the heated surface on the left is either reflected back to this surface or enters 
the cooled surface on the right. (b) Solid-angle discretization used in the FVM solution 
of this problem. (c) Radiant heat flux vector. (d) Comparison results of the benchmark 
surface-to-surface predictions from the model of Hutchinson et al. [1987] with the FVM 
predictions for two spatial meshes. 


angular grid shown in Figure 24.4.2.2b has L = 32 solid angles. There are 8 solid angles 
in the range of polar angle 0 < ф < 60°, 8 іп the range 120° < o < 180°, and 16 in the 
range 60? <  < 120°. All the solid angles are equal in size. 

The radiation heat flux distributions are shown in Figure 24.4.2.2c on the plane 
z — 7.05 m. It is seen that the reflection of the radiation by the two interior walls 
and by the exterior walls transport the radiation to the cold walls. The effect of mesh 
discretization on the net heat flux is shown in Figure 24.4.2.2d, with the finer mesh 


approaching closer to the benchmark solution of Hutchinson, Stefurak, and Gerber 
[1996]. 
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(а) (b) 
Figure 24.4.3.1 Combined conduction-radiation heat transfer, effects 
of oo on the temperature and radiation function for N — 1,19 — €i — 
єз = 1.0. 


24.4.3 PARTICIPATING MEDIA WITH CONDUCTION AND RADIATION 


The governing equation is given by (24.2.79) with the last two terms of the right-hand 
side neglected, 


2 
$7 ce [eto - Fs) 

in which scattering is included but no convection and viscous dissipation are considered. 
The boundary conditions are: 0(7) = 1 at T = 0, 0(T) = 02 at T = «o with 02 = G/T. 

Furthermore, the dimensionless radiative heat flux Y is calculated from the ex- 
pression (24.3.80). Here we note that the governing equation is of self-adjoint and 
no gradient boundary conditions are to be specified. As mentioned in the previous 
section, the standard Galerkin finite elements would suffice and, in fact, they are the 
best approximation process for the self-adjoint problems. 

The results of this analysis (20 linear elements) by the Galerkin approach are 
shown in Figure 24.4.3.1. A comparison with the results of Viskanta [1965] and 
Fernandes, Francis, and Reddy [1980] appears favorable, the present study confirming 
the conclusions reached by Viskanta and others to include the following: (a) Radiation 
increases with less scattering, (b) An increase of emissivity results in an increase of heat 
flux, this rate being larger as scattering becomes less. 


24.4.4 PARTICIPATING MEDIA WITH CONDUCTION, CONVECTION, AND RADIATION 


(1) Combined Mode Heat Transfer Without and With Scattering and Viscous Dissipation 
The equation governing this subject is obtained from (24.3.79) by setting w, = 0 and 
EcPr = 0: 


420 1 1 Зу (т 12V 1— 0 
es eee 4 t Бә КЫНЫ 
a М fo (т) ШИ um (2 5) 1-6, 





Because of the presence of the convective term here, the standard Galerkin finite ele- 

ments fail and the optimal control penalty finite elements are shown to be effective. 
The boundary conditions for this problem (Figure 24.4.4.1a) are: 0 = 6, = latt = 0 

and т = To. Due to symmetry about the center line, we may also use: 0 — 6, at 1 — 0, 
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(2) Fully developed duct flow Example problems 2 and 3 
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Figure 24.4.4.1 Combined mode conduction, convection, and radiation with and without scattering 
and viscous dissipation [Chung and Kim, 1984]. (a) Example problem. (1) One-dimensional radia- 
tion, example problem 1; (2) fully developed duct flow, example problems 2 and 3. (b) Combined 
conduction-convection-radiation heat transfer without scattering and viscous dissipation. N — 0.1; oo — 0; 
EcPr—0; 19 — 84 — £2 — 1. (c) Combined conduction-convection-radiation heat transfer with scattering 
and viscous dissipation. N —0.1;e; —£? — 1. (1) 19— 1.0; (2) x9 — 0.1. ( ) Ec Pr 20, o9 — 1.0; (— «€ —) 
ЕсРг= 0.5, оо = 0.5; (------ ) ЕсРг= 1.0, оо = 0. (2) Combined conduction-convection-radiation heat 
transfer, with scattering and viscous dissipation. N = 0.1; £1 = £2 = 1. (1) 19 — 1.0; то = 0.1. ( ) Ec Pr = 0; 
(—e—) EcPr=0.5; (------ ) EcPr=1.0. (e) Combined conduction-convection-radiation heat transfer 
(temperature distributions) with scattering and viscous dissipation. N —0.1;e£; — £2 —1. (1) 10 — 1.0; 
10 = 0.1. ( ) Ec Pr =0, wo = 1.0; (— e —) Ec Pr =0.5, wo = 0.5; (------ ) Ec Pr= 1.0, wo — 0. (f) Combined 
conduction-convection-radiation heat transfer (heat flux distributions) with scattering and viscous dissi- 
pation. N=0.1;¢; =€2 =1. (1) t = 1.0; (2) t9 = 0.1. (——) Ec Pr =0; (------ ) Ec Pr=1.0. 
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a = Oatt = %. In order to compare the present results with those of Viskanta [1963], 
however, we use the following boundary conditions: 0 — 0, at T = 0, 6 = 0, and 48 = 
0, т = F}. Specification of both Dirichlet and Neumann boundary conditions at a node 
(т = To/2 here) is not permissible in the Galerkin finite element equations, but this can 
be handled easily in the optimal control penalty finite elements. 

In Figure 24.4.4.1b, the trends of optimum value of penalty constant are shown. Note 
that, for Nusselt number, total heat flux and temperature gradients, the optimum value 
of penalty constant is approximately \ = 10° at which convergence seems to have been 
reached. From the past experiences, the optimum values of penalty constant in general 
appear to be 10* < X « 10!9. 

If scattering and viscous dissipation are coupled with the combined mode heat trans- 
fer by conduction, convection, and radiation, no additional difficulty in numerical so- 
lutions are encountered with the optimal control penalty finite elements. The energy 
equation is now governed by (24.2.121), and the same boundary conditions prevail as 
in the previous example. Here the optimum value of penalty constant is again found to 
be у = 109. 

The most significant observation (Figures 24.4.4.1c,d) is that temperature suddenly 
rises (possible viscous heating) and reaches a peak at t/t, = 0.1 and drops down to the 
specified value, 0 = 0.5, at the center. This phenomenon occurs when the optical depth is 
small (t, = 0.1) and viscous dissipation is large (Ec Pr = 1 in this case). The albedo (wo) 
has no influence if less dominated by convection and radiation (N = 10). However, if 
the medium is significantly dominated by convection and radiation (N = 0.1), then the 
temperature decreases with an increase of albedo (Figure 24.4.4.1d). It is interesting 
to note that these features are completely absent for a large optical depth (7; — 1) 
(Figures 24.4.4.1c and 24.4.4.1d). Viscous dissipation leads to only a slight increase 
in temperature, but unaffected by albedo even when the medium is dominated by 
convection and radiation. The results of heat flux corresponding to these features are 
shown in Figures 24.4.4.1e and 24.4.4.1f. 

The effectiveness of the optimal control penalty finite elements has been demon- 
strated in the solution of combined mode heat transfer by conduction, convection, and 
radiation. It is also shown that scattering and viscous dissipation can easily be incorpo- 
rated in the solution process. Through an example for a fully developed duct flow, the 
following physical phenomena have been found: (1) For the constraint temperatures 
0 — 1atthe wall and 0 — 1/2 at the center of the duct, a considerable amount of viscous 
heating develops with a peak temperature at 7/7, X: 0.1. This phenomenon is observed 
only for a small optical depth (7, — 0.1), more significant as viscous dissipation increases. 
Note also that heat flux distributions are such that negative Nusselt numbers appear 
in the region where temperature jumps occur. (2) An increase of emissivity leads to 
alarge Nusselt number when scattering is absent in the convection-radiation dominated 
medium with a large optical depth. If the medium is dominated by convection and ra- 
diation (N — 0.1), temperature decreases with an increase of albedo of scattering. This 
influence disappears as the medium begins to be dominated by conduction (N = 10). 
For large optical depths (v, — 1), the effect of viscous dissipation diminishes and the 
temperature field is not affected by the albedo even when the medium is dominated by 
convection and radiation. 
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(i) Qi) (ш) (v) 
(c) 

Figure 24.4.4.2 Effects of radiation on natural convection [Han and Baek, 1999]. (a) Eccentric annular 

cross section. (b) Isotherms (upper, AT =0.1) and streamlines (lower, Ais = 0.03) in an eccentric annulus 

(ev/ L— 0.623) for various conduction to radiation parameters N with Ra= 1.5 x 104, 8=1, t) =0.3, wo =0, 

and black boundaries: (i) without radiation, (ii) N=0.1, (iii) N= 0.05, (iv) N= 0.03, and (v) N=0.02. 

(c) Isotherms (upper, AT = 0.1) and streamlines (lower, Ay = 0.03) in an eccentric annulus (ey / L= —0.623) 


for various conduction to radiation parameters N with Ra=1.5 x 105, 8=1, t 20.3, o9 — 0, and black 
boundaries: (i) without radiation, (ii) N — 0.1, (iii) N —0.05, (iv) N —0.03, and (v) N— 0.02. 





(2) Effect of Radiation on Natural Convection 

This example presents the analysis investigating the effect of radiation on natu- 
ral convection in the eccentrically positioned cylindrical annulus (Figure 24.4.4.2a) as 
reported by Han and Baek [1999]. The flowfield equation is solved using the compress- 
ible SIMPLER [Karki and Patankar, 1989] ( similar to equation (5.3.20) for diagonal 
dominance), whereas the radiative transfer equation is solved using FVM/FEM. The 
spatial and angular domains are discretized into 41 x 63 nonuniform spatial control vol- 
umes and 2 x 24 control angles with uniform Аф апа A0, respectively. Isotherms and 
streamline contours for the positive eccentricity are shown in Figure 24.4.4.2b. Here, 
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Figure 24.4.4.3 The effect of eccentricity on various Nusselt numbers for N = 0.05, Ra = 1.5 x 104, 
8 = 1,7) = 0.3, wo = 0, and black boundaries: (a) Nu©, (b) Nu7, and (c) Nu7 [Han and Baek, 1999]. 


the convective motion is suppressed because of its thermally stable configuration, with 
the total average heat transfer from the hot inner cylinder reduced for a fixed (N 
conduction-radiation ratio) when the inner cylinder is moved upward. For the case of 
negative eccentricity (Figure 24.4.4.2c), a temperature inversion in isotherms over the 
upper section of the inner cylinder is more prominent because of the stronger convective 
motion. 

In Figure 24.4.4.3, the conductive, radiative, and total Nusselt number variations 
around the inner and outer cylinder walls are shown. It is seen that the conductive wall 
heat flux directed into the outer cylinder is dominant over the upper region, especially 
for the positive eccentricity. 


24.4.5 THREE-DIMENSIONAL RADIATIVE HEAT FLUX INTEGRATION FORMULATION 


Consider a divergent or convergent channel flow through two infinitely wide plates with 
an angle, 8, having different wall temperatures, as shown in Figure 24.4.5.1a [Kim, 1982]. 
It is assumed that the velocity profile of the channel flow is fully developed, laminar, 
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Figure 24.4.5.1 Two-dimensional analysis with three-dimensional 
heat flux formulation in combined conduction, convection, and 
radiation. (a) Geometry of two-dimensional radiation problem. 
(b) Effects of Reynolds number on the temperature profiles along 
CC' and SS . «9 — 1.0; Pr — 1.0. (——) «; (-——-) «x — 1. (c) Effects 
of Reynolds number on the temperature profiles along CC and Ss”. 
10 — 0.1; N — 0.001; Pr — 1.0. (—) wo =0; (---) ор = 1. (d) Effects of 
N on the temperature profiles along CC C’ and SS’. «9 —0.1; «9 — 0; 
Re Pr = 100. 
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Figure 24.4.5.1 (continued.) (e) Effects of N on the (етрега- 
ture profiles along CC’ and SS’ . то =0.1; wp =0; Re Pr = 100. 
(f) Effects of albedo wo on the temperature profiles along 
CC’ and SS". 79 =1.0; N=0.00; Re Pr= 100. (g) Effects of 
albedo wo on the temperature profiles along CC’ and SS”. 
то = 0.1; №= 0.00; Re Pr = 100. 


and approximately given by 


2 
и(х, у) = 5и) 1-4( 55) ; Um (x) = sus — L) 


where u,,(x) and D(x) are, respectively, the mean flow velocity and the channel width at 
asection, and D, denotes the width at the channel exit. The upper and lower surfaces are 
also assumed to have uniform temperature 7; and T,, respectively, and they are assumed 
to be black for simplicity. Furthermore, the inlet and outlet sections of the channel are 
assumed to be imaginary porous black surfaces, through which the flowing medium 
passes without any restrictions. The outlet mean velocity and channel width, D,, are 
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used as reference velocity and length, respectively, and the lower plate temperature, Th, 
is assumed to be the reference temperature. 

With the foregoing assumptions, the energy equation (24.3.129) and the equation 
(24.3.130) are solved simultaneously using the Galerkin finite elements. The boundary 
conditions are: 0 = 6, on the lower surface, 8 = 6, onthe upper surface where 0, = T, / To 
апа ө. = 7/7. Note also that normal temperature gradients at the entrance and exit 
are set equal to zero. 

In this example, it is assumed that 0, = 1.0, @ = 0.2, and 6 = 15 deg. For given 
Reynolds and Prandtl numbers, the temperature distributions along the center line CC’ 
and the middle section SS’, are investigated for selected values of conduction-radiation 
ratio, N, optical thickness, to, and albedo, wo. 

A total of 72 linear two-dimensional isoparametric elements with 91 nodes are 
used in this example. An average of 6 iterations for the Newton-Raphson process was 
required for convergence with 0.1% error. 

For the Prandtl number of unity, Figures 24.4.5.1b and 24.4.5.1c show the effects 
of the Reynolds number, Re, and the optical thickness, t,, on the temperature profiles 
for a small N = 0.001. It is noted that for pure scattering (w, = 1), the temperature 
profile at the center line CC’ is independent of Re and to, while the profile at the middle 
section SS’ is strongly dependent on the Reynolds number but not the optical thickness. 
If the medium does not scatter but only absorbs radiation (w, = 0), the center line 
temperatures become close to 0 = 0.8 for a lower Reynolds number when it is optically 
thick (7, — 1.0). However, they become close to 0 — 0.6 for a higher Re when optically 
thin (7; — 0.1). It is also indicated that the middle section temperature profile becomes 
closer to a straight line as Re increases for t, = 1.0 (optically thick) and w, = 0, whereas 
the opposite is true in the case of wọ = 1.0. 

On the other hand, if conduction energy transfer dominates over radiation (large 
N), there are very little effects of 7; on the temperature profiles for w, = 0, as noted 
in Figures 24.4.5.1d and 24.4.5.1e. Also, the figures indicate that the profiles strongly 
depend on N if it is optically thick, but the dependence on N is moderate for a small 
optical depth (t, = 0.1). The same trend also appears in Figures 24.4.5.1f and 24.4.5.1g, 
which show the dependence of the temperature distributions on albedo, w,, for a low 
N. However, for a higher N the profiles converge to those for pure scattering. 

Itshould also be noted that, for pure scattering, the temperature profile at the middle 
section, SS’, is strongly dependent on the Reynolds number, but along the centerline, 
CC’, it remains independent of Reynolds numbers since the temperatures for upper 
and lower boundaries are kept constant. 

The finite element solution for the two-dimensional radiation flux combined with 
convection and conduction has been obtained. The following conclusions are reached: 
(1) Isoparametric finite elements offer advantages of easy integration for the two- 
dimensional radiation function involving the specular volume and specular surface 
elements through Gaussian quadrature. (2) For the diverging channel, for pure scat- 
tering, the temperature profile at the center line is independent of Reynolds number 
and optical thickness. In the absence of scattering, however, the middle section temper- 
ature profile becomes linear as the Reynolds number increases for large optical thick- 
ness. (3) If conduction energy transfer dominates over radiation, there are very little 
effects of optical thickness on the temperature profile in the absence of scattering. (4) For 
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the converging channel, the radiation effect on the temperature profiles is small even 
when conduction and convection are small. (5) Standard Galerkin finite elements may 
be used if the convection domination is relatively small (Re Pr < 1000). However, for 
large Reynolds numbers (Re Pr —1000), it is concluded that the nonsymmetric form 
and ill-conditioning of the matrix from the convective terms would cause the solution 
to deteriorate. In this case, the optimal control penalty finite elements can be used to 
overcome such difficulties. 


24.5 SUMMARY 


The subject of radiative heat transfer in general is divided into the nonparticipating and 
participating media. Often, the term “radiation transfer” refers to the radiative heat 
transfer for the nonparticipating media. Both nonparticipating and participating media 
have been treated in this chapter. 

The highlights of the radiative heat transfer in the nonparticipating media are the 
view factor calculations and the solution of radiative heat transfer equations. For the 
participating media, detailed formulations are presented for the combined conduction 
and radiation problems and combined conduction, convection, and radiation problems. 
A special feature in this chapter is the integral formulation of three-dimensional heat 
flux with respect to the optical thickness and spatial volumetric domain. Although the 
coverage is not complete, it is intended that the subject of the combined mode radiative 
heat transfer be self-contained. 

Based on the theoretical foundations and numerical schemes presented in Sections 
2 and 3, various example problems are demonstrated, including view factor calculations, 
solutions of radiative heat transfer equations, participating media with conduction and 
radiation, participating media with conduction, convection, and radiation, and the so- 
lution of the energy equation for the combined mode radiative heat transfer with the 
three-dimensional radiative heat flux integral equation. In these examples, FDM, FEM, 
and FVM are employed selectively. 
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CHAPTER TWENTY-FIVE 





Applications to Multiphase Flows 


25.1 GENERAL 


Multiphase flow is a common observation such as occurs in evaporation or condensation 
in which a liquid particle is transformed into a gas or vice versa. Other examples include 
phase changes involved in the boiling of liquids, tracking of free surfaces between gas 
and liquid, or rocket solid propellants which, upon ignition, change into a liquid phase 
and subsequently into a gas phase. Furthermore, rigid body motions of solids in the 
presence of gases or liquids such as in sedimentation and fluidized beds, and reactive 
laminar and turbulent flows in fluid-particle mixtures, are the complicated physical 
phenomena in multiphase flows. 

Interfaces are present as a specified initial condition or as a result of phase changes 
through evaporation, condensation, melting, solidification, merging (coalescence), or 
breakup. Surface tension plays an important role in these interfaces. Interface kinemat- 
ics dealing with interface tracking in the free surface flows may be described and solved 
in many different ways. Among them are: volume tracking methods, front tracking 
methods, level set methods, phase field formulations, continuum advection schemes, 
boundary integral methods, particle-based methods, and moving mesh methods. A brief 
review of these methods is given below. 

Volume tracking methods, often known as the volume of fluid (VOF) method, were 
originated by Nichols and Hirt [1975] and Noh and Woodward [1976], and further 
extended by Hirt and Nichols [1981]. Since then, the VOF method has been improved 
significantly over the years [Rudman, 1997; Rider and Kothe, 1998]. The VOF method 
is based on the conservation of the volume fraction function F with respect to time and 
space, expressed as 


— +(у. ЈЕ=0 (25.1.1) 


This method will be further elaborated in Section 25.2. 

The basic idea of the front tracking methods resides in the original marker and cell 
(MAC) formulation [Harlow and Welch, 1966; Daly, 1967]. The interface is represented 
discretely by Lagrangian markers connected to form a front which lies within and moves 
through a stationary Eulerian mesh. As the front moves and deforms, interface points 
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are added, deleted, and reconnected as necessary. Further details may be found in 
Glimm and McBryan [1985], Churn et al. [1986], and Tryggvason et al. [1998]. 

Level set methods have been successful as evidenced in the literature [Osher and 
Sethian, 1988; Sethian, 1996]. The basic premise of the level set method is to embed 
the propagating interface I(t) as the zero level set of a higher dimensional function 
$, defined as b(x,t =0) =+d, where d is the distance from x to ['(t = 0), chosen 
to be positive (negative) if x is outside (inside) the initial T(t = 0) = b(x,t = 0) = 0, 
then a dynamical equation for (x, г) that contains the embedded motion for I(t) 
as the level set $ = 0 can be derived similarly as in the volume of fluid conservation 
equation (25.1.1). 

Phase field formulations are applied predominantly to crystal growth problems and 
Hele-Shaw flows [Caginalp, 1989; Kobayashi, 1993; Wang et al., 1993; Wheeler, Murray, 
and Schaefer, 1993]. Applications to the Navier-Stokes system of equations have also 
been made recently [Antanovskii, 1995; Jacqumin, 1996]. In these formulations, interfa- 
cial forces are modeled as continuum forces by smoothing interface discontinuities and 
forces over thin but numerically resolvable layers. This smoothing allows conventional 
numerical approximations of interface kinematics on fixed grids. 

In continuum advection schemes, the solution of (25.1.1) is carried out with schemes 
normally required for an hyperbolic system, as an integral part of the conventional 
fluid dynamics problems [Rider and Kothe, 1995; Chan, Pericleous, and Cross, 1991; 
Pericleous, Chan, and Cross, 1995]. High order approximations for the volume fraction 
function F will be the main factor for success. 

Boundary integral methods are designed to track the interface explicitly, as in front 
tracking methods, although the flow solution in the entire domain is deduced solely from 
information possessed by discrete points along the interface [Geller, Lee, and Leal, 1986; 
Hou, 1995; Rallison and Acrivos, 1978]. The advantage of these methods is the reduction 
of the flow problem by one dimension involving quantities of the interface only. 

Particle-based methods use discrete “particles” to represent macroscopic fluid 
parcels [Monaghan, 1985]. Here, Lagrangian coordinates are used to solve the Navier- 
Stokes system of equations on “particles” having properties such as mass, momentum, 
and energy. The nonlinear convection term is modeled simply as particle motion and by 
knowing the identity and position of each particle, material interfaces are automatically 
tracked. By using particle motion to approximated the convection terms, numerical 
diffusion across interfaces (where particles change identity) is virtually zero; hence 
interface widths are well defined. Particle-based methods may be categorized in two 
groups: (1) a scheme similar to particle-in-cell (PIC) methods [Harlow, 1988] and (2) 
meshless method [Belytschko et al., 1996] such as the smooth particle hydrodynamics 
(SPH) methods [Gingold and Monaghan, 1977; Monaghan, 1992]. 

In moving mesh methods, the position history of discrete points x; lying on the 
interface is tracked for all time by integrating the evolution equation, forward in time. 


ах; 
dt 








=v; (25.1.2) 


A moving mesh is Lagrangian if every point is moved, and mixed (Lagrangian-Eulerian) 
if grid points in a subset of the domain are moved. Mixed methods are used for mold 
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filling simulations [Noh, 1964], where the mold computational domain can be held 
stationary and the molten liquid is followed with a Lagrangian mesh [Lewis, Navti, and 
Taylor, 1997; Muttin et al., 1993]. 

In other cases of multiphase problems such as rigid body motions in fluids or gases, 
the flowfield depends on the moments and products of inertia of the solid and torque 
acting on the surface of the solid. Hu, Joseph, and Crochet [1992] developed a numer- 
ical scheme using finite elements for simulating solid-liquid mixture motions of a few 
sedimenting circular and elliptic cylinders confined in a channel. This work was then 
extended to simulate a large number of solid particles with moving unstructured grids 
in the arbitrary Lagrangian-Eulerian (ALE) coordinates [Hu, 1995]. Glowinski et al. 
[1999] studied a distributed Lagrange multiplier/fictitious domain method for suspended 
solid particles in fluids. A finite element discretization in space and an operator-splitting 
technique of discretization in time were used in this analysis. Subsequently, Maury [1999] 
developed direct simulations of 2-D fluid-particle flows in biperiodic domains using the 
ALE finite elements. It was shown that this method provides long-time simulations of 
many-body motions (up to 5,000 particles). 

Direct numerical simulation (DNS) of particle-turbulence was demonstrated by 
Pedinotti, Martiotti, and Banerjee [1992], Pan and Banerjee [1996, 1997], and Li, 
Mosyak, and Hetsroni [1999]. In these studies, the fluid flow in a horizontal channel 
is solved using DNS, whereas a Lagrangian approach is used for the particle motion. 

If the liquid-gas mixture or solid-gas mixture system is reactive, then computations 
become complicated. The turbulent spray combustion discussed in Section 22.2.5 is 
the liquid-gas mixture flow [Kim and Chung, 1990]. In this chapter, we examine more 
broad and general approaches to the liquid-gas mixture and liquid-solid mixture flows 
[Smirnov, Nikitin, and Legros, 1997; Mashayek, Taulbee, and Givi, 1997; Udaykumar 
et al., 1997]. 

In Section 25.2, we discuss the volume of fluid (VOF) formulations with emphasis 
on surface tension using the continuum surface force (CSF). Laminar flows for the 
fluid-particle mixture with rigid boy motions of solids are presented in Section 25.3. 
Also included in this section are the turbulent flows and reactive turbulent flows in 
fluid-particle mixtures. Selected example problems are presented in Section 25.4. 


25.2 VOLUME OF FLUID FORMULATION WITH CONTINUUM SURFACE FORCE 


25.21 NAVIER-STOKES SYSTEM OF EQUATIONS 


One of the most widely used approaches for simulating the liquid-gas phase interfaces 
subjected to surface tension is the volume of fluid (VOF) concept developed originally 
by Nichols and Hirt [1975] and others and subsequently extended by Blackbill, Kothe, 
and Zemach [1992] for implementation of continuum surface force (CSF) model. The 
VOF with CSF may be embedded into the conservation form of the Navier-Stokes 
system of equations as 


aU OF; 96; 
ot Ox; Ox; B 








B (25.2.1) 
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with 
p pv; 0 0 
F ў; Е 0 0 
wel. |, Baja ү = 2 ‚ в=| |, 
ру; p*;vj t pài "ij pf; 
pE pv; E+ pv; —7;;Vj + 0! р/у) 


with the second equation denoting the space conservation for the volume fraction F: 


at 


which represents the volume of fluid (VOF) [Nichols, Hirt, and Hotchkiss, 1980]. Here, 
the total velocity (partial velocity) v; is the sum of the convection (Eulerian) velocity 9; 
and grid (Lagrangian) velocity Vi, 


| орао + 2 | речао =0 (25.2.2) 


v; — 9; - Vi (25.2.3) 


This leads to the Lagrangian description for У = = v; and the Eulerian description for 
ES -0. Thus, we have an arbitrary (mixed) Lagrangian-Eulerian (ALE) description 
for Vi z 0 and vj Z Vi. Initially, we set у; = — 0 and calculate у! from (25.2.1). Then, 
calculate the grid displacement 


ujt = uw? + At(vit! — vr) (25.2.4) 


This provides the basis for the computation of yo as 


Gers 
vith yy ES (25.2.5) 


The body force p f; consists of the gravity pg; and the volume force Q;(Q): 


рјј =р8] + О(9) (25.2.6) 


Derivations of the volume force Q;(2), which represents the contribution of surface 
tension between the liquid and gas interfaces, will be presented later in this section. 


On the droplet-free surface we define the volume fraction F as 
(6) 
у 
= стую (25.2.7) 


with the subscripts (g) and (e) indicating gas and liquid, respectively. The total density 
p is given by 


p =p °F +p(1 — F) (25.2.8) 


In the formulation presented above, there are two options: The first is to remesh 
the grid network as dictated by the grid velocity and the grid displacement. The second 
option is to maintain the Eulerian coordinates and redefine the original element based 
on the volume fraction so that the element properties are updated for the subsequent 
time steps. 
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Multiphase interactions are usually studied in low-speed incompressible flows, 
although the Navier-Stokes system of equations (25.2.1) written in conservation form 
for generality, is capable of handling both incompressible and compressible flows. This is 
convenient for applications of the flowfield-dependent variation (FDV) method which 
will be discussed in Section 25.3.1. 


25.2.2 SURFACE TENSION 


The pressure p is the sum of the pressure due to surface tension (ps) and the vapor 
pressure (py). This gives 


Ps = P-PpyrroK (25.2.9) 
where o is the surface tension and x is the curvature, 
м " 1 
“ER R 


with R, and R, being the radii of curvature for a doubly curved surface. 
The rate of change of force due to surface tension in a unit dimension x; is given by 


do д д 
—dT= | —(p® — p® dQ -f — («9 — 430 25.2.10 
Гааге | (oO - p+ on)an- f ROP af) (25.2.10) 
Integrating the right-hand side, we obtain 
д 
| 20 аг =] (рб — p? - ox) nj dT -Í (x? - P) n ar (25.2.11) 
г 0х; p Г 


where n; is the component of the unit normal vector on the surface. This leads to 


до 


„= (р® — pO + ox)nj — (14)? — тур )т (25.2.12) 


ij 


Thus, for p9 — p? and 4? — 4(? 


ij iy 3 
д 
— окп; (25.2.13) 
OX; 


we must have 


Let us now introduce the tangential vector component t; so that (see Figure 25.2.1a), 


да да 
Эх! = 3x Qu = ninj) (25.2.14a) 
or 
то= O-— мс (25.2.14b) 
with 


NO —n(n- )o 
тб = (Е 8 ја 
Thus, the normal and tangential projections of (25.2.11) lead to the scalar pressure 


boundary conditions at the interface. Along the unit normal and tangential direc- 
tions, the boundary conditions can be obtained by projecting (25.2.10) onto the normal 
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Figure 25.2.1 Surface tension interfaces. (a) Normal and tangential components of stress. (b) Normal 


and tangential surface components. (c) Transition region. 


direction n; and tangential direction ¢; as follows: 


Normal Direction 
f £ 
p? == p? + ак = a? — T )nin; 


Tangential Direction 





до CEN, 

dx," = (т; =i )nitj 
with 

LO — wo ду, | + ду; 

H OX; OX; 


(25.2.15) 


(25.2.16) 


These results are based on the fact that the spatial rate of change of surface tension 
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normal to the surface vanishes and (njt;j 2 0, nit; #0) [Schmidt, Chung, and 
Nadaraja, 1995]. 


25.2.3 SURFACE AND VOLUME FORCES 


Let us consider the continuum surface force (CFS) model with the total surface force 
F, as the sum of the normal and tangential components [Brackbill et al., 1992], 


F, = Fyn + Fy (25.2.17) 


where the tangential component vanishes for constant surface tension. To justify this, 
we examine the surface force components as shown in Figure 25.2.1b. Using the Stokes 
theorem, 


Е,бА = frs = ф co tds 


= фахове | dAmx ) хоп 
= Аах ) хоп] (25.2.18) 
we obtain, for 6A — 0, 
Е(х) = (пх )хаоп 
=o(nx )xn+(mx o)xn (25.2.19) 
Noting that 


n x =nx ( TH+ N)^nx T 


(n x D)xn-5 rT(n-n)-n( r-.n) 


= —n( r.n) 
(nx c)xn— oc-n(n )o- та 


Thus, (25.2.19) is written as 


Е(х) = –оп( т:п)+ та (25.2.20) 
where we identify the normal and tangential components of the surface force as 
E;,-—-on( r.n)-— -okn 
Ка = то 
where 
K—— py.n—— -n (25.2.21) 


with the negative sign implying that the center of curvature is in the gas phase. The sign 
change will occur if it is in the liquid phase. 

For a constant surface tension, the tangential component of the surface force van- 
ishes, and we have 


F, (xs) = – ски (25.2.22) 


where x, denotes the interface (Figure 25.2.1c). 
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To examine the volume force, let us first consider the density phase function p(x) 
(characteristic function or color function) as follows (see Figure 25.2.1c): 


p(? ifin gas phase 
p(x)= { p® ifin liquid phase 
(p) atthe interface 
with 
1 
(р) = Sip + p?) 
The volume force F,(x) is defined as 
lim f Fy(x) dQ =f Fy (x5) dT (25.2.23) 
h>0 Jo r 
with 
F,(x) =0 for |n(x;)- (x —x;)| >A 
Consider the mollified density phase function (x) given by 
_ 1 
p(x) = уЗ f р(х)5(х' – х)ао’ (25.2.24) 
with 


he = | зедаа 


NIS 


$(х)=0 for |x| > 
lim (x) = p(x) 


where $ is an interpolation function. Taking the gradient of р(х) апа denoting 
[p] — p — g®, we have 


Бед = р ра) saxum 


= el nie ex dT 


= Мако) | 5(х— х)аг+о (4) (25.2.25) 


where Ris the radius of the curvature at x;, (surface point closest to x) so that 
1 
E || S(x—x,)dT x S(x— x) (25.2.26) 
r 


where the funtion S(x — x,) plays the role of a delta function such that it is zero every- 
where except at x = xs. Thus, we have 


lim Габе): POAT = fe] (25.2.27) 


lim 6(%) =n[p]d[n-(K—x,)]= р(х) (25.2.28) 
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where 8[-] is the delta function. This gives 


вооа r= [во e[n(x,) - (x ^ x,)]d 9 — [екеп e6[n(x,) - (x ? x,)]d 2 











(25.2.29) 
Substituting (25.2.28) into (25.2.29) yields 
dm [esto 909 
IL = lim |; (х) [р] dQ (25.2.30) 
It follows from (25.2.23) and (25.2.30) that 
Kasso (25.2.31) 
[р] 
апа 
P p(8) dp(x) 
| Fy(x) d (n- x)— | ck(x)n(x) (25.2.32) 
р р(0) [p] 
Zgk(x)ü(x) forh-0 
lim Е, (х) = F, 8 [n(x,) - (x — xs)] (25.2.33) 


Note that this is equivalent to the conventional definition 


pe pO pO Sex 


25.2.4 IMPLEMENTATION OF VOLUME FORCE 


The body force p f; consists of the gravity pg; and the volume force Q;(Q) as defined 
in (25.2.6). It follows from (25.2.30) and (25.2.31) that 


6G) p(x) 
[p] (p) 


where $ (x)/(p) with (p) 2 (p? 4- p(?)/2is multiplied to the right-hand side of (25.2.34) 
to signify the process h > 0, coinciding (25.2.31) at the interface 


(6(x)/(p) = 1). 


Note that when the acceleration due to surface tension is independent of the density, 
neighboring contours in the transition region tend to remain a constant distance apart 
under the action of surface tension. Denser fluid elements in the transition region 
experience the same acceleration as lighter fluid elements when p(x)/(p) is included in 
Е, (х). Otherwise, the interface tends to thicken when F,(x) is directed toward the fluid 
having the smaller density, and too thin when F,(x) is directed toward the fluid having 
the lower density. 

The unit normal vector n can be determined from the gradient of p(x) as 

jc PUE (25.2.35) 

| 660! 





Q(Q) = F\(x) = ox(x) (25.2.34) 
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This definition with (25.2.21) leads to 
K p=— Px) -n) (25.2.36) 


where ф 1 nonzero only in the transition region and thus, the volume force is nonzero 
only in the transition region. 
The curvature x is calculated from 


— pili; — Ра 

ee pal? Ба 

Since the volume fraction F as defined in (25.2.7) is indeed the mollified density phase 
function p(x), we now set 





(25.2.37) 


бу = Е; 
with 


[p] 21 for p—F 


and 
im [ oaa f onar 

with 
ОГ) = скл; (25.2.38а) 
Q;(Q)— sult (25.2.38b) 


Thus, the volume forces Q;(T') and Q;() are given by 

















Fi [ЕЁ к\н 
Fi Ра Ур, 
Q;(Q -«( — — Fi У 25.2.39b 
9) ЕА |Fxl? J [p] | | 
Or 
Fi |Fkl,i 
with 


[p] 21 for = F 


The expression (25.2.39c) is now inserted into (25.2.6), which will then complete the 
Navier-Stokes system of equations (25.2.1). 


25.2.5 COMPUTATIONAL STRATEGIES 


We consider that the convection and diffusion process, as well as the distribution of body 
forces in two-phase flows, are very much flowfield dependent. To this end, we follow the 
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FDV formulation as described in Section 13.6. To derive convection, diffusion, diffusion 
gradient, and source term Jacobians we define the various conservation flow variables 


as 
рЕ = #, ри = т, ру = т, pô = ñ 
ри=т), p9-fm, pv=m, pE=e (25.2.40) 


These definitions lead to the conservation variables, convection flux variables, 


diffusion flux variables, and the source terms, 
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These governing equations can be solved using FDM, FEM, or FVM. In general, 
the following solution steps may be followed. 


(1) Solve the Navier-Stokes system of equations given by (25.2.1) with initial and 
boundary conditions. 

(2) Calculate u?*! from (25.2.4). 

(3) Calculate v"*! from (25.2.5). 

(4) Repeat Steps (2) through (4) with updated values. 

(5) Repeat until steady state is reached. 


Notice that in the above solution process, the treatment of the transition region 
and the interface are the most critical aspects of the two phase flow problems. To this 
end, the determination of the deformed surface curvature and subsequently the volume 
force is important. 

The mixed Lagrangian-Eulerian treatments given by (25.2.3) through (25.2.5) allow 
the mesh movement for remeshing at each time step. However, it is possible to retain 
the Eulerian coordinates if so desired by setting v; — $;. In this case, the value of the 
volume fraction F alone will determine the phase. 

The formulations presented in the previous sections have been implemented in 
Brackbill et al., 1992 and Kothe and Mjolsness, 1992 for the solutions of jet-induced tank 
mixing and water rod collision using finite differences. In their solutions, pressure cor- 
rections processes through the pressure Poisson equations are implemented together 
with solutions of the incompressible momentum equations as described in Section 5.3. 


Flowfield-Dependent Variation (FDV) Method 

Difficulties in the analysis of two phase flows include determination of the effect 
of any one variable upon another. In the liquid-gas system, we are concerned with 
the process of how the effects of surface tension on temperature, pressure, density, 
velocity, and volume changes of the liquid and gas can be properly taken into account. 
In this regard, formulations required in the FDV theory (Section 6.5 and Section 13.6) 
address these concerns through the FDV parameters as well as the various Jacobians of 
convection, diffusion, and source terms. The most critical ones in two-phase flows are 
the source term Jacobians. 


дВ 
dU 


Explicit forms of the source term Jacobians are presented in Appendix C. 


d= 
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25.3.1 LAMINAR FLOWS IN FLUID-PARTICLE MIXTURE WITH RIGID BODY 
MOTIONS OF SOLIDS 


There are many practical applications of fluid-particle mixture flows in which rigid body 
motions of solid particles are important, such as in sedimentation or fluidized beds. 
Here, the surface tension is considered insignificant. Instead, rigid-body motions of 
solids require the moments and products of inertia and torque to be taken into account. 


923 


924 


APPLICATIONS TO MULTIPHASE FLOWS 





Figure 25.3.1 Fluid-particle mixture flow with solid particles un- 
dergoing rigid-body motions. 


In addition to the governing equations for fluids, the momentum equations for par- 
ticles and their kinematic equations are needed. Let v,; be the translational velocity of 
the pth particle in the direction i (see Figure 25.3.1). The equations for momentum and 
torque are given by, respectively, 


dV pj 





Mi- = Ер + Су (25.3.1) 
do pi 
Iji T + (ох Го) = Т (25.3.2) 


where M; is the 3 x 3 diagonal mass matrix, 75; is the force imposed on the particle 
by the fluid (hydrodynamic force), G,; is the body force such as gravity, /;; is the 3 x 3 
matrix of moments and products of inertia of the particle, and Tj is the torque imposed 
on the particle by the fluid. The translational velocity is related by the generalized 
position X; as 

d Xy 


ун = (25.3.3) 





The fluid velocity is expressed as the sum of the velocity components due to translation 
and rotation through an angular velocity o, for a particle at r = x — X, 


у=г у фохг 
or written as a component form 

у; = Ур + (ето јГт)р ONT, (p=1,2,..., N) (25.3.4) 
with N denoting the number of particles and 


dO pi 
dt 





(25.3.5) 


Ор = 


where ©,,; is the angular orientation of the pth particle. 
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The hydrodynamic forces and torques are given by 


Fpj =l oijnidI p (25.3.6) 
D, 
Т = | (r x OimNiim)i AT p (25.3.7) 
P, 
with 


ci;jnüj =S on Гр(р=1,2,...,М) 


Itshould be noted that for 2-D the second term on the left-hand side in (25.3.2) vanishes. 
In order to utilize the above equations of momentum for the particle motion, it is 

useful to examine the nonconservation form of the momentum equations for fluids of 

incompressible flow together with the continuity equation in the ALE coordinates. 


ду A . 
Ze + (9 Р ») = gijjilj + pre (25.3.8a) 
= (25.3.8b) 


The finite element formulation of (25.3.8) and integration by partslead to the traction 
boundary conditions as the sum of the contribution of both domain wall surfaces and 
particle surfaces, 


| о таг = | c ;j;dT „ +f стаг (25.3.9) 
r гь P, 

Notice that the second term on the right-hand side of (25.3.9) is identical to the sum 
of the hydrodynamic force and torque given in (25.3.6). Thus, when the finite element 
equations for (25.3.8a,b) and the momentum and torque equations (25.3.1, 25.3.2) are 
constructed and combined, it is seen that the surface traction force acting on the particle 
surface and the hydrodynamic force of the particle are cancelled out. 

It should be realized that during the computation, particles may collide with each 
other or with the wall. In order to prevent this, there are a number of options that have 
been reported in the literature. Among them are: Collision repulsive model [Glowinski 
et al., 1999], which adds a fictitious force to the particle momentum equations to prevent 
collision; inelastic restitution model [Johnson and Yezduyar, 1996], which monitors the 
conservation of linear momentum at the contact surface; thin liquid film gap model 
[Hu, 1996], which provides a thin layer of mesh around the particle that is fixed to the 
particle surface, moving together with the particle; and coupled variational formulation 
[Maury, 1999], which leads to a symmetric linear system. 

In general, the computational procedure can be described as follows: 


(1) Introduce initial mesh. 

(2) Initialize v(xo, 0), p(x,0), X,(0), v, (0) for p 2 1.2..., N. 

(3) Select time step Ar”*! and solve the fluid momentum and continuity equations 
without particles. 

(4) Introduce the particles into the flowfield. 
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(5) Solve the particle momentum and torque equations at /"*1 — f" -- At" from 
Step (3). 
(6) Update particle position, X"*! = Х" + Лг" Тут. 
(7) Update mesh nodes, x”? = x” + Лу 
(8) Remesh and project (if the mesh distortion is severe). 
(a) Generate a new mesh. 
(b) Project the flowfield data onto the new mesh. 
(9) Return to the fluid momentum and continuity equations and repeat the process 
until convergence. 


~ 


Some selected numerical examples are presented in Section 25.4.2. 


25.3.2 TURBULENT FLOWS IN FLUID-PARTICLE MIXTURE 


We have seen the complexity of turbulence in Chapter 21. Thus, it is of interest to 
examine interactions of turbulence with particle-laden flows. Experimental data indicate 
that the addition of particles may increase or decrease the turbulent kinetic energy of 
the carrier fluid. The presence of small particles in isotropic turbulence reduces the 
turbulent kinetic energy, whereas the opposite is true for larger particles [Hetsroni and 
Sokolov, 1971; Parthasarathy and Faeth, 1987]. However, for anisotropic turbulence, 
Vinberg, Zaichick, and Pershukov [1991] showed that the addition of small particles 
can enhance turbulence. For coarse particles, the level of fluctuations is determined by 
vortex shedding and turbulent kinetic energy depends on the drag coefficient [Yarin 
and Hetsroni, 1993]. 

Turbulence is also affected by the one-way coupling or two-way coupling. In one-way 
coupling, the fluid moves the particles, but there is no feedback from the particles on the 
fluid motion. Pedinotti et al. [1992] carried out DNS analysis, assuming that the particle 
concentration is low enough to allow the use of one-way coupling. However, some 
turbulence mechanisms may be significantly influenced by both particle-particle and 
particles-wall interactions so that the two-way coupling must be considered [Hetsroni 
and Rozenblit, 1994; Li, et al., 1999]. 

If the effect of surface tension and rotational force (torque) is negligible, the equation 
of motion of a particle is simpler than in the cases examined in the previous sections. In 
this case, the approximate form of the equation for the motion of a single particle is 


dV pi А f 
dt Tp 





(9; — Vpi) (25.3.10) 


where 7, is the particle time constant for Stokesian drag of a spherical particle. 
Ppd; 

Tp = 
18u 


where d, is the particle diameter. The function f is an empirical correction to Stokesian 
drag for large particle Reynolds number, 





(25.3.11) 


~ „1219. — у. 
Re, — fô sdp li Vpil 
pu 


f 214 0.15Re2677 (25.3.12b) 


(25.3.12a) 
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where the symbol ^ denotes the values of the fluid variables at the particle location. The 
particle Reynolds number valid in (25.3.12) and (25.3.13) is Re, < 1000. 

Taking into account the effects of particles moving parallel and perpendicular to a 
wall [Kim and Karrila, 1991], the particle equations of motion may be written in the 
form 


dv 3, pil. D$ 1 d 
Mig 2 05 d. — vp|h(H) туту p TN — vp) t (Mp — my)g 
(25.3.13) 
with 
24 6 [9 — урја 
Ср= =— + === +04,  0zRe,z2.10, Re, = — = 
P= Rep IFR до ER v 
1 : : 
h(H) — а daa for a particle moving parallel to a wall 
jee aA Бо 
162H = 8 (54) 
1 
h( H) = for a particle moving perpendicular to a wall 


1-94 ay 
82H 8\2H 
where H is the height of the wall. 
The corresponding momentum equations for the fluid are the same as (25.3.8a) 
except that we subtract on the right-hand side of (25.3.8a) the momentum source term, 


W ;, representing the effects of the particle drag which is calculated by volume averaging 
the contributions from all of the individual particles within the cell volume. 





OV; 
ЈЕ + ep] = =p + ipa + pray — Wi (25.3.14) 
with 
N, 
1 xf fm,,. 
j= ae ( Р (9; — 2) (25.3.15) 
ру р=1 Tp 


where V is the cell volume, the particle mass is m — «0545/6, and N, is the number of 
particles within the cell volume. 

Based on the governing equations above, a number of investigators studied DNS 
solutions [Mashayek et al., 1997; Li et al., 1999] and LES [Hansell, Kennedy, and 
Kollman, 1992], among others. Mashayek et al. [1997] developed algebraic Reynolds 
stress models for two phase flows. Comparisons with DNS calculations show reasonable 
agreements. The procedure of development of algebraic models for two-phase flows is 
similar to the derivation of algebraic stress model of a single-phase flow reported by 
Taulbee [1992]. 


25.3.3 REACTIVE TURBULENT FLOWS IN FLUID-PARTICLE MIXTURE 


The laminar flows in fluid-particle mixture discussed in the previous section can be 
extended to include chemical reactions such as in Smirnov [1988], van der Wel et al. 
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[1993], Eckhoff [1994], and Smirnov et al. [1997], among others. Again, the Eulerian 
frame for the gas and Lagrangian coordinates for particles are the preferred approach. In 
most practical problems in engineering, the fluid is air and the particle is the condensed 
phase consisting of either liquid droplet or minute solid particles such as dust. The spray 
combustion presented in Section 22.2.5 is an example of reactive turbulent flows in fluid- 
particle mixture in which liquid fuel droplets are considered as the condensed phase. 

As in the laminar flow, there are two types of models for particle-laden gas flows: one- 
way coupling and two-way coupling. In turbulent flows, the two-way coupling becomes 
significant, with the high rates of mass and energy fluxes from the particles in combustion 
process which may cause major changes in the flowfield. This is particularly important 
in dust explosion phenomena. 

The conventional RANS models proved to be satisfactory for a homogeneous 
system, but unsuitable for heterogeneous polydispersed phases due to uncertainties 
involved in modeling process and instability in the nature of turbulent flows. Thus, it is 
advantageous to use deterministic methods such as DNS in order to examine adequacy 
of RANS models. 


Governing Equations for the Gas Phase 
Let the volume fraction of gas be given by a such that the volume fraction of particles 
is (1 — a). The governing equations using the K—e model are written as 
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25.3 FLUID-PARTICLE MIXTURE FLOWS 


where M is the mass flux per unit volume from the other phases, N; is the momentum 
flux from other components and phases, and Q is the energy flux from other phases. 


Mathematical Model for Particle Phase 

A stochastic approach may be used to describe the motion of polyhedral particles 
with a group of representative variables such as the mass and velocities of model particles 
involved. The equations of motion and energy balance of kth particles are 


аў; Mk dr 
ОУ = p, — 7 "c 25.3.17 
meo meg + Ек 5 Р. = Vi ( ) 
de A 
т = ак+ Qi (25.3.18) 


where e; is the specific internal energy and Ó, is the heat release or absorption on the 
particle surface due to chemistry or phase transition. 
Particle mass depletion is determined by 


dm, 
— => тџ 25.3.19 

dt т К] ( ) 
The variations of particle radius and volume are calculated from the depletion of the 
skeleton component instead of the total particle mass in terms of suitable probability 
density functions for particle radius distributions. As a result, the extraction of volatiles 
can cause the decay of particle mean density, resulting in longer flotation in the atmos- 
phere. 


Mathematical Modeling of Phase Interactions 

The two-way coupling can be modeled by determining the mass, momentum, and 
energy fluxes between model particles and the surrounding gas. Subsequently, total 
fluxes from the particle phase to the gas on the basis of the statistical processing can be 
evaluated. 

Mass exchange processes between particles and gas occur as a result of phase transi- 
tion from evaporation or condensation on the surface of liquid droplets, devolatization 
of dust particles, chemical reactions on the interface, etc. In addition to volatiles extrac- 
tion, an overall reaction is assumed to take place on a particle's surface: 


1 
С + 0; > СО (25.3.20) 


Thus, two components from the gas phase (O2 and CO) take part in the reaction and 
the generalized volatiles component can be extracted. Finally, fluxes M;, M, N;, Q to 
gas phase as well as the volume fraction of particles (1 — a) are calculated by evaluating 
the corresponding fluxes from the volume of model particles. It is assumed that the 
volatiles L extracted from organic dust consist of 


L= (O2, CO, CO2, H20, N2, CH3, H2, NH3) 
There are two overall reactions assumed to control chemical transformation: 


1, + уб,0; — усоСсо + уњоЊо + усо СОг + vn, No 
2CO + О; e 2CO, 
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The values of stoichiometric coefficients in the volatile oxidation reaction are calculated 
according to the concentrations of components in volatiles. Further details can be found 
in Smirnov [1988] and Smirnov et al. [1997]. 


25.4 EXAMPLE PROBLEMS 


25.4.1 LAMINAR FLOWS IN FLUID-PARTICLE MIXTURE 


In this example, we discuss finite element calculations for laminar flow in fluid-particle 
mixture with effects of rigid body motions of solid particles upon fluid flows as reported 
by Maury [1999]. Both translational forces and torques acting on the surface of particles 
are taken into account. Variational finite element equations are derived from govern- 
ing equations given in Section 25.3.1; nonuniform biperiodic unstructured meshes of 
domains with holes are generated. 

The main feature in this formulation is the average behavior of a large number of 
particles. An extra term is added to the pressure, representing the Lagrange multiplier 
associated with the verticle volume conservation constraint. 

Following the ALE approach and the method of characteristics, the time- 
discretization turns out to be a generalized Stokes problem. A suitable variational 
formulation leads to a symmetric system involving all the unknowns which are then 
solved, using the conjugate gradient Uzawa algorithm [Elman and Golub, 1994]. 

Figure 25.4.1a shows the boundary of the periodic window containing 1,000 2-D 
elliptical particles of various sizes. The biperiodic unstructured triangular mesh 
corresponding to the selected zone representing the left side block is shown in 





(b) (c) 
Figure 25.4.1 Laminar flow in fluid-particle mixture [Maury, 1999]. (a) Mesh bound- 
ary. (b) Mesh detail, left block in (a). (c) Velocity field, right block in (a). 


25.4 EXAMPLE PROBLEMS 


Figure 25.4.1b. The computed velocity field for the zone designated by the right side 
block is demonstrated in Figure 25.4.1c. Further details are shown in Maury [1999]. 


25.4.2 TURBULENT FLOWS IN FLUID-PARTICLE MIXTURE 


We present in this example the results of direct numerical simulation (DNS) of inter- 
actions between solid particles and near-wall turbulence as reported by Li et al. [1999]. 
The flowfield of horizontal channel is solved using a Lagrangian approach for the par- 
ticle motion. Two-way coupling is used to account for the effect of the particles on the 
structure of the near-wall turbulence, and on the mainstream. 

In this analysis, the vorticity transport equations (12.2.10) and the curl of the vor- 
ticity transport equations given by (12.2.11) are used for fluid motions. The rigid-body 
particle motion includes translational force without rotational torque. However, the 
particle equations of motion as given in (25.3.10) are modified to include the effects 
of height of the channel H with respect to the particle size and additional temporal 
rate of changes of flowfield [Kim and Karrila, 1991]. Computational procedures are as 
follows: 


(1) The flowfield is calculated to the steady state without particles using the spectral 
method. Equations (12.2.10) and (12.2.11) are used with the solution expanded 
to the finite Fourier series in the x;, x2 directions and Chebyshev polynomials 
to the normal direction x3 (see Chapter 14). 

(2) Introduce the particles into this flowfield and calculate their motions with one- 
way coupling using (25.3.13). The particles are considered as points at this time 
and allowed to reach stationary distribution. However, the particles are rela- 
tively large and each covers a number of collocation points. The fluid velocity 
at various locations in the particle is averaged with a three-dimensional cubic 
spline interpolation scheme and applied on the particle through (25.3.13). 

(3) In order to implement the two-way coupling, all the velocities in the collocation 
points occupied by the particle are set equal using (25.3.14). 

(4) Iterations between Step (2) and Step (3) continue until convergence. 


Figure 25.4.2a shows the geometry for this example. The calculations are carried 
out in a computational domin of 1074 x 537 x 171 wall units in the xi, xo, and xs 
directions with a resolution of 128 x 128 x 129. The density of particle is 1050 kg. The 
turbulent Reynolds number Re* = 2hv*/v = 85.4, the corresponding bulk Reynolds 
number Re = 210/у = 2600 with h = 37 mm are used. 

Figure 25.4.2b shows the distribution of particles (dimensionless diameter dt = 8.5) 
in the x1, x2 plane, compared with the experimental data (Figure 25.4.2c). It is seen that 
the tendency of particles to agglomerate into the streaks depends on the particle size 
and flow conditions. In Figure 25.4.2d, distributions of particles in the x1, x3 plane and 
X2, X3 plane are shown. Although not shown, the coarser particles affect the velocity 
fluctuations of the carrier fluid significantly. Turbulent intensity and Reynolds stresses 
are increased considerably as the particle size increases. Further details are presented 
in Li et al. [1999]. 
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(c) (d) 
Figure 25.4.2 Turbulent flow in fluid-particle mixture [Li et al., 1999]. (a) Flow geometry. (b) Dis- 
tribution of particles (d+ = 8.5), numerical simulation, x4-x? plane. (c) Distribution of particles, 
experimental data, x1-x2 plane. (d) Distribution of particles (d+ = 8.5), numerical simulation, x1-x3 
and x2-x3 planes. 


25.4.3 REACTIVE TURBULENT FLOWS IN FLUID-PARTICLE MIXTURE 


This example shows thermogravitational instability in large-scale combustion of dis- 
persed dust-air mixtures and its contribution to turbulence as studied by Smirnov et al. 
[1997]. Two-way coupling effects in gas-particle interactions and combination of both 
deterministic and stochastic approaches are demonstrated. 

The K — € approximations are used to calculate the gas phase flow with the account 
for mass, momentum, and energy fluxes from the particle’s phase. The equations of 
motion for particles take into consideration those turbulent fluctuations in the gas flow. 
The models for phase transitions and chemical reactions accommodate thermal destruc- 
tion of dust particles, volatilization, chemical reactions in the gas phase, and heteroge- 
neous oxidation of particles. The influence of inert and chemically reacting particles 
on the flowfield induced by heating from below and by sedimentation is adequately 
resolved. The related equations for this analysis are presented in Section 25.3.3. 

The computational domain is 2000 m in the horizontal direction and 1000 m in the 
vertical direction. Initial and boundary conditions are: U = 10 m/s, po = 1.013 - 10° Pa, 


Т = 280К, 0= 1.67.10 W/m?, оо = 0.0005, 
Ко = 0.1 m?/s?, 00.01 m?/s°. 


25.4 EXAMPLE PROBLEMS 
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Figure 25.4.3 Reactive turbulent flow in fluid-particle mixture [Smirnov et al., 1997]. (a) Dust volume 
share distribution in combustion of air-dust mixtures over the heat source. (1) t = 21s, (2) 52, (3) 88, 
(4) 137, (5) 542. (b) Volatiles oxidation intensity in combustion of air-dust mixtures over the heat source. 
(1) t = 21s, (2) 52, (3) 88, (4) 137. (c) Turbulent kinetic energy distribution in the gas phase under large 
scale combustion of air-dust mixtures. (1) t = 21s, (2) 52, (3) 88, (4) 137. 


Figure 25.4.3a shows the dust volume share distribution in combustion of air-dust 
mixtures over the heat source. Here the particles are pushed aside by the upgoing blob 
of hot air above the zone of heat release [Figure 25.4.3a(1)]. Particles are then lifted 
up by the vortices created and form a well-known mushroom-type structure that is 
deformed due to the wind [Figure 25.4.3a(2)]. The new ignition and combustion of 
particles delivered into the heated zone causes the formation of another upgoing blob 
of heated dust-air mixture [Figure 25.4.3a(3)]. The second blob is then sucked into the 
primary vortices and rises further above [Figure 25.4.3a(4)]. Meanwhile, a new ignition 
of fresh dust-air mixture begins and the process is repeated [Figure 25.4.3a(5)]. 

Volatiles oxidation intensity in combustion of air-dust mixtures over heat source 
is presented in Figure 25.4.3b. It is seen that the initial ignition [Figure 25.4.3b(1)] is 
followed by several hot spots transported by vortices [Figure 25.4.3b(2)]. The main 
reaction zone oscillates due to periodic contractions and expansions of the heat zone 
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[Figure 25.4.3b(3,4)]. The characteristic frequency of these oscillations is much lower 
than the frequency of the mushroom-type structure. 

Figure 25.4.3c shows the turbulent kinetic energy in the gas phase under large-scale 
combustion of dust-air mixtures. Turbulence is caused by vortices and heated zone 
oscillation intially [Figure 25.4.3c(1)]. The turbulent kinetic energy is transported by 
both initial and secondary vortices, leading to an increased magnitude throughout the 
process [Figure 25.4.3c(2-4)]. 


25.5 SUMMARY 


The current status of the research in multiphase flows is reviewed in this chapter with 
a limited number of example problems. In particular, the volume of fluid formulation 
with continuum surface force and fluid-particle mixture flows, along with the laminar 
and turbulent flows in the fluid-particle mixture are included. 

Treatments of surface tension, surface and volume force due to surface tension, 
and implementation of volume force are presented. It is shown that the volume force 
calculated in terms of surface tension is used as the source terms in both momentum and 
energy equations. The formulation suggested in Section 25.2.5 lends itself to all speed 
flows, although the emphasis is on the low-speed incompressible flows in general. 

Fluid-particle mixture flows include laminar flows with the rigid-body motions of 
solids, turbulent flows in fluid-particle mixture, and reactive turbulent flows in fluid- 
particle mixture. Some representative numerical examples of these topics are also 
examined in this chapter. 
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CHAPTER TWENTY-SIX 





Applications to Electromagnetic Flows 


In this chapter, computations involved in electromagnetism are discussed, including 
magnetohydrodynamics, rarefied gas dynamics, and plasma dynamics. To deal with these 
physical phenomena, Maxwell equations and Boltzmann equations are introduced. It is 
shown how these equations are solved separately and together with the standard fluid 
dynamics equations. 

Section 26.1 introduces all governing equations involved in electromagnetism, 
followed by solutions of Boltzmann equation using the BGK model discussed in 
Section 26.2. We discuss in Section 26.3 semiconductor plasma processing, including 
charged particle kinetics in plasma discharge, discharge modeling with moment equa- 
tions, and reactor model for chemical vapor deposition. In Section 26.4, some appli- 
cations are presented, including magnetohydrodynamic flows in coronal mass ejection 
and various aspects of plasma processing in semiconductors. 


26.1 MAGNETOHYDRODYNAMICS 


Magnetohydrodynamics (MHD) deals with the motion of a highly conducting fluid 
in the presence of a magnetic field. Such a motion generates electric currents which 
change the magnetic field, and the disturbed field in turn gives rise to mechanical forces 
which affect the flowfield. This coupling between the electromagnetic and mechani- 
cal forces then characterizes hydromagnetic phenomena. Celestial bodies which con- 
tain large conducting masses are known to exhibit pronounced hydrodynamic pheno- 
mena. 

The electromagnetic field is produced by a distribution of electric current and charge. 
The motion of charge constitutes a current that is determined by the magnitude of the 
charge and velocity. The current density at a point is defined as the vector J by the 
equation 


J=pv (26.1.1) 


where p is the charge density and v the velocity vector. It follows that in metals and 
valves, where the electricity is carried by electrons that are negatively charged, the 
direction of the current density vector is opposite to that of the moving electrons. 
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The current / across a surface is defined to be the rate at which a charge crosses that 
surface. Since a charge can cross S only by virtue of its velocity normal to S, we have 


I 2 J:ndS (26.1.2) 


where n is a unit vector normal to S. 

Consider now two isolated charges e and e; moving in free space. The charge e is 
acted on by certain electrical forces due to ei. If eis at rest, the electrical force is eE. The 
vector E is called the electric intensity. If e is moving with velocity v, there is an additional 
force ev x B where the vector B is called the magnetic flux density. Two other vectors 
play a role in specifying the electromagnetic field, and they are related to the lines 
of force which emanate from charge and currents. The vector D, which is called the 
electric flux density, effectively measures the number of lines of force which originate 
from a charge. The vector H, which is called the magnetic intensity, is such that its value 
on a closed curve effectively measures the current which passes through the curve. 

We shall assume that the vectors E, B, D, and H are continuous and possess contin- 
uous derivatives at ordinary points at which Maxwell's equations 


B 
x E+ BE =0 (26.1.3a) 
at 
D 
xH- ар =J (26.1.3b) 
ot 
-B=0 (26.1.3c) 
-D=p (26.1.3d) 


are satisfied. Since the divergence of the curl of any vector vanishes identically, we 
obtain, by taking the divergence of (26.1.3b) 


др д 
J2- —--—( -D 26.1.4 
i at at ( ) ( ) 
Substitution of (26.1.3b) into (26.1.4) gives 
др 
= -J=0 26.1.5 
п (26.1.5) 


By analogy with a corresponding equation in hydrodynamics, (26.1.5) is called the equa- 
tion of continuity. 

In a field of infinite electrical conductivity, the fluid particles are tied to the lines of 
force of the magnetic field so that the lines of force may be thought of as possessing 
inertia, the mass per unit length equal to the density of the fluid p. 

To describe the magnetohydrodynamic behavior, we must have: (1) the mechanical 
equations embodying the effect of the electromagnetic forces as well as other forces on 
the motion, (2) the equation at continuity, (3) the equation of heat transport, and (4) 
the equation of state as well as the Maxwell equations given in (26.1.3). 

Consider a viscous fluid in motion in which the only body forces are gravity and 
electromagnetic forces. The equation of motion can be written as 


Ov 1 
Pa, tev: ју = – p+ pet dx B+ eB+u) E ( | (26.1.6) 
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in which 
JxB=( xB)xB (26.1.7) 


The equations of continuity, energy, and state are the same as given in Chapter 2 except 
that the product of velocity with the magnetic and electric forces must be added to the 
energy equation. The condition to be satisfied at a fluid-fluid boundary or fluid-vacuum 
boundary can be obtained by integration of the relevant equation across a thin stratum 
coinciding with the surface. 

The new variables introduced in the Maxwell’s equations and the momentum equa- 
tions may be combined to form the electromagnetic Navier-Stokes system of equations 


as follows: 
0 OF; OG; -s 








— = 26.1.8 
дї Ox; Әх; ( ) 
with 
p p Vi 0 0 
ру; Viv; + p* õi; —т*;; pF; 
U= F; = P : P / G; = zx +} : S= | 
pe (pE + p*)vi ЈУ + 4 рЕм + ЕЈ; 
1 
В; v Bj — vj Bi mo bjii 0 
(26.1.9) 
1 
Р* = P + — B; Bk (26.1.10a) 
20 
те = ту + 1 (26.1.10b) 
1 
Tij = 2u(dij = zda) (26.1.10c) 
1 
4$? — — B Bj (26.1.10d) 
ро 
1 
dij = ME + Vig) (26.1.10e) 
А 3 3 
L= 5 МКвТ = 5р, (Kg — Boltzmann's constant) 


There are four conservation variables to be solved: p, pv; p E, Bj, and subsequently 
the primitive variables are calculated from the constraint conditions. Note that the elec- 
tromagnetic forces may be written in conservation forms using gradients of squares and 
products of the magnetic flux density in (26.1.9). This may be desired for computational 
efficiency in dealing with discontinuities and/or fluctuations. 

The motion of ionized gas belongs to the regime of plasma dynamics. The charged 
particles in a magnetic field are of interest in many physical phenomena such as occur in 
astrophysics, semiconductor, etc. The characteristic feature of the motion of a charged 
particle in a magnetic field is its tendency to spiral around the magnetic lines of force: 
on this is superposed a slow drift normal to the magnetic field if this is not uniform. This 
drift will be in opposite sense for oppositely charged particles in a gravitational field or 
a field of force other than an electrical field. But in the case of crossed electrical and 
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magnetic fields, the drift will be the same for the charges of opposite sign, irrespective 
of their masses and charges. 

Computations involved in magnetohydrodynamic flows such as in coronal mass 
ejection may be carried out using (26.1.8). Computational difficulties or solution con- 
vergence can occur due to physical discontinuities arising from the relationship between 
the Lundquist number S and the magnetic resistivity m. 


5 = та/тд (26.1.11) 
n= va L/S (26.1.12) 


where 74 and 74 denote the magnetic diffusion time and Alfve’nic time, respectively, 
with va and L being the local Alfve’nic speed and scale height of the solar atmosphere, 
respectively, 


L= kTo/mg (26.1.13) 


where k is the Boltzmann constant and m is the proton mass. It is interesting to note 
that the Alfve’nic time and Lundquist number resemble the chemical reaction time 
and Damk6ler number in Newtonian reactive flows, respectively, whereas the magnetic 
resistivity is anagolous to viscosity. Thus, it is expected that the governing equations 
given by (26.1.8) may become stiff, resulting in difficulties of convergence to accurate 
solutions. To this end, it is worth investigating the merit of the flowfield-dependent 
variation (FDV) approach presented in Sections 6.5 and 13.6. 

Plasma reactors used for semiconductor manufacturing can be described by a con- 
tinuum CFD model coupling plasma transport, neutral species dynamics, gas flow, heat 
transfer and power coupling from an external source. Such a multicomponent, multi- 
temperature system is simulated by the mass conservation for each species, momentum 
conservation of the mixture, and energy transport of electrons and neutrals [Bose et al., 
1999]. The mass-averaged flow velocity is given by (26.1.6). The mass fraction for each 
of N species is described by 


д 
= + сәр = +Y Re (26.1.14) 


where p, is the species density (the product of number density n and molecular mass ms), 
Js is a mass flux due to gradients of density, pressure, and electrostatic forces. The flux Js 
can be written in a form ensuring the mass conservation [Bose et al., 1999]. The source 
Ry, denotes the mass rate production or consumption of species s from reaction r. The 
rates of electron-induced reactions in the plasma are functions of electron distribution 
function (EDF) which can be found as a solution of the Boltzmann equation. 

The Boltzmann equation is a continuity equation in a six-dimensional space (three 
coordinates in domain space and three in velocity space) 


9f ae. Fer. or- (52). (26.115) 





ot ot 


where  ,stands for the gradient vector operator in the velocity space. Here (8f,/8t). 
represents the collisional force equal to the rate of change by encounters in the number 
of the class v, dv, in a fixed element of volume dr atr, t. Each charged particle of a mass 
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mis acted upon by a force mF given by 
F = (E^ v x B) (26.1.16) 
m 


The Boltzmann equation for charged particle of mass m and carrying a charge e is 
therefore 


Lee Овче. dr E) (26.1.17) 





Ot at 


Numerical implementations of (26.1.6) and applications to plasma instability are 
shown in Section 7.3 [Chung, 1978]. Numerical solutions of the magnetohydrodynamic 
Navier-Stokes system of equations (26.1.8) as applied to coronal magnetic field have 
been reported by Wu and his co-workers [Wu and Wang, 1987; Wu et al., 2000], among 
others. Some of their results will be presented in Section 26.4.1. Applications of 
Boltzmann equation in the form given in (26.1.17) will be demonstrated in plasma 
glow discharge processing for semiconductors in Section 26.4.2. 


26.2 RAREFIED GAS DYNAMICS 


26.2.1 BASIC EQUATIONS 


Let us consider a rarefied gas flowing in a horizontal duct with irregular cross section 
with z being the coordinate parallel to the flow and x, y the coordinates of the cross 
section normal to z. The Boltzmann equation, linearized in the manner of Bhatnagar, 
Gross, and Krook [1954], known as the BGK model, may be written in the form 

of 


ee fo Pa p (26.2.1) 


where c is the dimensionless velocity defined by 


c=vBo Bo= oe (26.2.2) 


f is the single local dimensionless distribution function, v the molecular velocity, o the 
collision frequency, and k the Boltzmann constant. Applying the Chapman and Enskog 
method of successive approximation, we write 








f = fo(l+ ®) 
n=no(1+v) (26.2.3) 
Т= То(1+т) 
with 
fo 2 ngo ^? exp(-c?) (26.2.4) 
and 
feq = NBT? exp [а - Э (c — v» (26.2.5) 


where q“ is the dimensionless flow velocity which is defined as q* = q Bo and п 15 (ће 
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number density. For the problem we consider here, the flow velocity can be expressed as 


а; = фу =0 (26.2.6) 
and 
а= = | | јс,Фас,асуас; (26.2.7) 
nB? 


For small Mach number flow where |q;| « 1, v «& 17 « l, and 6 «& 1, the equilibrium 
local distribution function can be linearized as 


fea = fofi + 204; + (e = 21 (26.2.8) 


Forsimplicity, we consider a pure shear flow without heat transfer, namely, an isother- 
mal flow at Ty. Thus, the temperature change due to compression will be ignored; that 
is, T = 0. This implies that the gas flows are resulting from a density gradient along the 
z direction, which in turn is caused by a pressure gradient. Therefore, the Boltzmann 


equation is linearized as 
дФ дФ дФ 
ТЯ + с С T6, — 3y +с,К = 0с. – Ф) (26.2.9) 


where the nonlinear terms (®/n)(dn/dz) are neglected, and furthermore, we have re- 
stricted our attention to a fully developed flow, with d®/dz and (d/dz)(1/p)(dp/dz) 
being zero, leading to K = (1/p)(dp/dz), and 0 = o/Bo. 

On the walls of the duct, we shall assume that it reflects diffusely the molecules 
impinged on it. Thus, the boundary conditions for the distribution function will be 
characterized by Maxwellian; namely, on the boundary (Fo) 


f(—sgn cx;ro. c) = f(—sgncy;iro.c) — fo (26.2.10) 
with 

sgnc, — 41 forc, » 0andc, — 0 

sgn cy = —1 forc, «0 andc, « 0 


the boundary condition for ® then becomes 


$(—sgn c,;ro, c) = P(—sgn cy; r9,¢) = 0 (26.2.11) 
Introducing the dimensionless variables of the form 
"E: so Y į o ro 
==, = =, Ф* = ——, ё = — 26.2.12 
3 ro У ro Kro 0 ( ) 
and also assuming that 
$* — cal (x*, y* Су, Су) (26.2.13) 
we can rewrite (26.2.9) as 
Oy дф оф — 1|1 f? f? 
эга: 93у Эу + К = 5 S f» exp(—c? — c3 )dcxdcy — V 
(26.2.14) 


where the superscript * is deleted for simplicity. 
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Our objective is to determine y, called the perturbation function, and subsequently 
® from which we can calculate flow velocity by (26.2.7). In order to obtain the values for 
y , we shall apply the half-range method [Gross, Jackson, and Ziering, 1957] by dividing 
the y into four parts: namely, 











ф =ф (су, су) (26.2.15) 


and that yj ^ * is only defined for c, » 0 and c, — 0, *^ forc, > 0 and cy < 0, * for 
сх < O0 and c, «0. The integral in (6.2.14) may be written as 


f Forma - dae 
oo оо 59 0 
E f f ф ++ ехр(—с% = сујасхасу + |. | у eub exp(—c; — c;)dcydcy 
0 0 0 a 
0 oo 0 0 
T NE џ 77 ехр(—су – сујасгасу + l. | y exp(-c - c))de.de, 


(26.2.16) 











Finally, we calculate the volume flow rate Q; 


О: = | | 4:(х, у)ахау (26.2.17) 


Inthe following section, we demonstrate how these calculations are performed using 
the finite element technique. 


26.2.2 FINITE ELEMENT SOLUTION OF BOLTZMANN EQUATION 


In the final form of the Boltzmann equation with BGK collision model, we assume 
that the perturbation function y ^ ^ (x, y, c«c,) is given by [Chung, Oden, and Wu, 1974; 
Chung, 1978] 





























(х, у, сх, су) = У. У. bmn (x, у) Н, (Сх, Су) (26.2.18) 


m=0 n=0 























wherein HF = he (cx)h* (cy) and A7, (c) and h7 (cy) are the Hermite polynomials of 
order m. Substituting (26.2.18) into (26.2.14), we “obtain the residual function 
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m=0 n=0 m=0 n=0 m=0 n=0 


40: X bmn Hir = - | | У. У bmn Linn exp(-c; ES бе) 


m=0 n=0 729 т=0 п=0 
























































(26.2.19) 


In the approximation (26.2.18), we choose ¢,,, in such a manner that the averages of R 
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with respect to H7; 











Ки(х, у) = | Г КН; асас (26.2.20) 


vanish in velocity domain so as to obtain systems of partial differential equations in bmn 
of the form 


уд EE Warmiy t D DO OE Anpi уу ив, 








m=0 m=0 m=0 m=0 m=0 m=0 
+ КЕ; +2 5 У фФип Сул] Ex x: min Вал Jes =0 (26.2.21) 
т=0 т=0 т=0 т=0 
where 














Hin (Cx, Cy) Hi (Cx, Cy)dcxdcy 
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oo 
|.“ Н.Н dedo 


Cmnij = 


Ег; =, f. cx H mn nn ACxdCy 


Thus, we have reduced the problem of solving (26.2.1) to that of solving an infinite 
system of partial differential equations (26.2.21) in the function dyin = bmn(x, y). We 
shall proceed to obtain approximate solution of a truncated version of (26.2.21) by the 
finite element method. 

Introduce the functional relationship in the form, 


Ф»п(х, у) = Sn(x, ујфут (26.2.22) 


with N being the local node. Substituting (26.2.22) into (26.2.21), we obtain the new 
local residual 














я афу as as 
Ri; (x, у)= Y У [w mnij S I + Armnij Ninn + Bmnij “jy VNM 


m=0 n=0 
+ Cosi SnOnmn Бе Dy Eij SN bm) + КЕ; (26.2.23) 


We now choose the local nodal values of 6, in such a manner that the local residual 
R;i;(x, y) is orthogonal to the subspace spanned by the functions Sy(x, y) for each finite 
element; that is 


f SyRjdxdy =0 (26.2.24) 
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This is basically the Galerkin method used throughout this book. Thus, the local finite 
element equations are of the form 


У. > LS jWUNM—3 ~ + | An j4nm + BmnijbNM 
m=0 n=0 


1 ET 
+ “Ст = Рд Een биље] + Е; Кау = 0 (26.2.25) 





where 


WNM = || Su Sydxdy 


as 
азм = || 2N Sudxdy 
Ox 


as 
dy 


СМ = Шум 


dyn = | Sydxdy 


(26.2.26) 


Equation (26.2.25) represents the general local finite element model of (26.2.21) 
which will then be assembled into a global form. Boundary conditions amount to sim- 
ply prescribing nodal values of &,,,(x, y) at boundary nodes. In specific applications, 
appropriate forms of the interpolation function Sy(x, y) must be chosen and only a 
finite number of terms of the series in (26.2.23) can be used. 

Having completed all integrations in (26.2.26), we obtain the finite element equations 
of the form 


NM iM NM 4M _ pN 
I mn F Rod mn Fij (26.2.27) 
where 
оо оо 
NM 
J mnij = > > Winnij WNM 
m=0 n=0 


oo oo 1 
RE = x У. (Asia vn + BmnijbNm + g mii = Dan enw) 


m=0 n=0 
Е = Е Кау 


The number of equations generated in (26.2.27) depends on the order of Hermite 
polynomial approximations and the number of nodes in an element. Consider the mth 
Hermite polynomial defined by 


P d" 
Ну(б) = (–1)" ехр(б om exp(-c?) (26.228) 
The number of local finite element equations is determined by 


r — (14- mf N 
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where N is the number of nodes in an element: for example, if we choose m — 3 and 
N — 4,then the number of local finite element equations becomes 64 with 16 equations 
at each node. The total number of equations for the entire cross section is 16 time the 
total number of nodes. 

Numerical solutions of (26.2.27) for a square duct were carried out [Chung et al., 
1974; Chung, 1978]. It was shown that the orthogonal projection in the Euclidean space 
dealing with both spatial domain and velocity dimension leads to an effective approach 
to the solution of the Boltzmann equation. 


26.3 SEMICONDUCTOR PLASMA PROCESSING 


26.3.1 INTRODUCTION 


Plasma dynamics describing the motion of ionized gas studied in Sections 26.1 may 
be extended to charged particle kinetics combined with reactive flows of Chapter 22 
for applications to integrated circuits (IC) in semiconductor. Physics and chemistry 
of plasma-enhanced chemical vapor deposition (PECVD) are important processes for 
semiconductor device fabrication. Low temperature, partially ionized discharges used 
in IC manufacturing are characterized by a number of interacting effects: plasma gen- 
eration of active species; plasma power deposition and loss mechanisms; surface pro- 
cesses proceeding at the wafer, reactor walls, and fixtures; particulate generation; and 
gas flow and heat transfer patterns, etc. Here, the role of CFD will be extremely im- 
portant in resolving plasma process simulation and discharge modeling [Meyyappan, 
1995]. 

A plasma is a collection of charged particles where the long-range electromagnetic 
fields set up collectively by the charged particles have an important effect on the par- 
ticles’ behavior. In the case of a semiconductor, the fields the plasma sets up will be 
mostly electric fields. This electrical field is created because electrons in the plasma 
tend to move much faster than ions. The fast-moving electrons hit the wall and charge 
up negatively, and this negative charge pushes other electrons away at the same time 
as attracting positive ions, with the rates of arrival of electrons and positive ions made 
about equal at the steady state. 

The negative space charge at dielectric walls repels plasma electrons from the wall, 
exposing the positive charge in a region close to the wall known as a sheath. The electric 
fields in the positively charged sheath region are strong, whereas those in the plasma 
interior are weak. The strong electrical field in the sheath accelerates the ions in a direc- 
tion normal to the surface. The high energy ions moving toward the surface represent 
the vital aspect of the plasma processing of materials. The ions, among other things, 
sputter (knock) material off the surface, damage the surface, provide heat to the sur- 
face, or implant in the surface. This process is known as etching. Because the sheath 
electric fields cause ions to arrive at near normal incidence, they tend to hit the bottom 
of a trench rather than a vertical sidewall of a trench. This is crucial for the faithful 
transfer of a pattern during etching. Plasma ions striking a semiconductor through a 
hole in a mask will more likely dig the hole straight down. The electrons ionize neutrals, 
break molecules apart to form radicals, create molecules in excited states, and heat the 
surface. The radicals are frequently responsible for etching the surface. Radicals may 
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also polymerize on the surface and form a layer that protects the surface. Chemical 
etching by itself is isotropic and has high selectivity but is not desirable because there 
is no preferred direction, whereas etching by ions provides anisotropy but often lacks 
selectivity. Thus, a commonly used example of the combination of chemical and physical 
etching is etching in the presence of a gas that will polymerize on the surface. Anisotropy 
is achieved because ions only clean the polymer off the bottom of a trench and not off 
the side walls. Selectivity might depend on the chemical etch of the bare surface only 
being effective for (say) Si or SiOz. In etching using CF; gas, a polymer is formed on 
the surface of Si but not SiO». The SiO» gives up oxygen to form CO» from the radicals, 
which contain carbon. This prevents the formation of the polymer on SiO», and so SiO; 
will be etched while Si is protected from etching by the polymer [Kirmse et al., 1996]. 

The electric and magnetic fields in the plasma are set up self-consistently by the 
plasma, and the plasma is controlled by those fields. The conditions in which the electric 
field is strongly affected by the plasma may be described by Poisson's equation, 


dub 26.3.1 
E ( a) 


or 


2@ Р (26.3.1b) 


€ 

where E is the electric intensity, p is the charge density, £ is the surface energy, and Ф 15 
the electrostatic potential in the main chamber. One-dimensional analysis of (26.3.1b) 
shows that the plasma number density in a plasma reactor has to be in excess of 
106 cm^? which will affect the electrostatic potential. This is a very low density compared 
to densities used in plasma processing. The usual situation in a plasma reactor is that 
the density of ions and electrons is high enough to shield out a typical applied voltage in 
a very short distance, so that the plasma interior can be nearly free from strong electric 
fields, and the electrons can provide a charge density that nearly neutralizes the plasma 
in the interior. Further details of the basic principles of plasma processing have been 
well documented in the literature [Chapman, 1980; Boenig, 1982; Manos and Flamm, 
1989; and Hitchon, 1999; among others]. 

In plasma processing reactors, a self-sustaining glow discharge is made available from 
a direct current (DC), radio frequency (RF), or microwave power source. The electrons 
gain energy from the applied electrical field but do not lose energy significantly from 
the numerous elastic collisions with the gas due to their small mass compared to the gas 
atoms (molecules). As a result, the electrons attain a very high temperature, while the 
background gas and heavy ions are relatively cold. Hence, these discharges, which are 
only partially ionized, are cold plasmas. A variety of electron-impact reactions result 
in inelastic collisions with the gas molecules in the discharge that are responsible for 
the creation of reactive and nonreactive fragments from the parent gas. Inelastic colli- 
sion between heavy particles leads to recombination and other chemical reaction. The 
net result from all of this chemical activity is a partially ionized discharge consisting 
of electrons, positive ions, negative ions, atoms, radicals, other neutral fragments, and 
the parent gas(es). This system is not in thermodynamic equilibrium. It is indeed the 
deviation from thermodynamic equilibrium that is responsible for the effectiveness of a 
discharge in material processing and permits low-temperature processing. In addition, 
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Figure 26.3.1 Various plasma reactors. (a) Capacitively coupled plasma (CCP) reactor. (b) Electron cycloton 
resonance (ECR) reactor. (c) Inductively coupled plasma (ICP) reactor [courtesy of CFDRC]. 


several heterogeneous reactions occur on the wafer, electrode, and reactor walls. An- 
other important surface activity involves the emission of the secondary electrons by the 
impact of electrons and positive ions on the surface. 

For the past two decades, capacitively coupled plasma (CCP) reactor (Figure 26.3.1a) 
has been employed using typically 13.56-MHz of RF power source. Recently, efforts are 
being made to develop new plasma sources capable of high processing rates and unifor- 
mity over large wafers (larger than 200 mm) with minimum wafer damage, achieving a 
structure scale size of 150 nm or less. The electron cycloton resonance (ECR) reactor 
is currently receiving much attention for both deposition and etching (Figure 26.3.1b). 
Here, microwave energy at 2.45 GHz is coupled to the natural resonance frequency of 
the electron gas in the presence of a strong magnetic field (875 gauss). Another new 
plasma source is an inductively coupled plasma (ICP) reactor in which the plasma is 
driven inductively, with a power source that operates at the standard RF of 13.56 MHz. 
ICP reactors use a variety of different coil designs as illustrated in Figure 26.3.1c. 

In the past, computer calculations were carried out with simplifications, using either 
plasma discharge model (PDM) or gas flow model (GFM) in chemical vapor deposition 
(CVD). In PDM, we consider only the discharge physics aspects, setting aside gas flow, 
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gas and wafer heating, and reactor issues. Here, it is assumed that the loss of charged 
particles (electrons and ions) due to gas convective flow is negligible. In this approach, 
we are primarily concerned with the physical features of the discharge such as electrical 
characteristics, utilization of applied power, and variations of densities, plasma potential, 
sheath thickness, ion flux, etc., as a function of process input parameters. On the other 
hand, in GFM, we disregard the discharge aspects and focus on an idealized reactor 
model. In this approach, we assume an electron density distribution in the reactor. 
Reaction rate constants are either taken from experiments or evaluated using some 
assumed form for electron energy distribution function (EEDF). 

Obviously, the most desirable approach is to combine both PDM and GFM at the 
expense of computational resources, known as the complete process model (CPM). The 
governing equations for PDM are those presented in Section 26.1, whereas the reactive 
flow equations of Chapter 22 are applied to GFM. Traditionally, Monte Carlo methods 
and particle-in-cell methods have been used for PDM, with FDM, FEM, and FVM 
favored for GFM. For the sake of completeness, the governing equations for CPM as a 
combination of PDM and GFM are summarized below. 


26.3.2 CHARGED PARTICLE KINETICS IN PLASMA DISCHARGE 


The charged particle kinetics for PECVD may be governed by the Boltzmann equation 
(26.1.12) as 


Faw. \f+(- of- (22). (26.3.2) 


with F being the electromagnetic force, 
F= Í (E +v xB) (26.3.3) 
m 


and the velocity distribution function (VDF) f may be given by the two-term approxi- 
mation in the form, 


f(r.v, t) — fo(r, v, D) - -fi(r, v, t) (26.3.4) 


where fo and f| denote the isotropic part and anisotropic part, respectively, given by 
Shkarofsky et al. [1966] as 


2o VA h- sss (E. t) 5| +5, 
у д 
= —v*(v) fo + TV fole, vt)+ HI, (26.3.5) 
^ eE 0 fo = 
Те е ее (26.3.6) 


where v and v* are the moment transfer frequency and the total frequency of inelastic 
collisions, v’ = (v? -- 2€*/m)!^^, S, is the electron-electron Coulomb collision operator, 
and /, is the source of newly born electrons. 
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y (axis of symmetry) 





Y. “ Үш = ХҮ, у= (уе)? 
Figure 26.3.2 The surface of an ellipsoid of revolution describes 
the distribution function in three dimensions. The electric field is 
shown for the general case in which it is not aligned with the axis 
of symmetry (0 < y < 1). 


Recently, Richley [1999] proposed an elliptic representation of the Boltzmann equa- 
tion with validity for all degrees of anisotropy. By choosing an ellipsoid of revolution to 
describe the angular dependence of the velocity distribution, the Boltzmann equation 
can be reduced to a set of two equations which may be applicable to a wide range of 
conditions. These equations are reduced to the two-term representation of (26.3.4) for 
nearly isotropic cases. 

To this end, Richley considers an ellipsoid of revolution as shown in Figure 26.3.2 
in which the magnitude of the distribution function is taken to be the length of a line 
extending from one focus to a point on the surface such that 


by1-— y? 
fae ы ЈЕ +y *) (26.3.7) 
1—y-.- E 
у 
where y is the vector in the direction of the axis of symmetry, with magnitude equal 


to the eccentricity of the ellipsoid and 0 < y < 1. It can be shown that the elliptic 
representation is equivalent to a three-term spherical harmonic expansion, 


f(r.y) - for.v) - — fi 4 а 


with the colon denoting a tensor product. Here, f; and vv represent second order 
tensors the product of which results in a scalar. This is analogous to the product of 
stress tensor and velocity gradients representing thermoviscous dissipation in the fluid 
mechanics energy equation. To express the nature of anisotropy, it is convenient to 
use new quantities formed by integration over all solid angles w as defined in (24.1.5), 
leading to 


n(r, у=} Рао (26.3.9) 


B (26.3.8) 
V 


У 
W= [ ML (26.3.10) 
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It can be shown that substitution of (26.3.9) and (26.3.10) into (26.3.2) results in two 
moment equations of the form 
дп до 1 9 дп 


on . a Rowe 26.3.11 
et (vW) пло W) a). ( a) 


3X X 1 З/ЗХ 
Y [nv „жор пу 1 qo 1 ð [пу LE o 
at 2\ ү 2 y ту?ду| 2 \ у 
до д |п X n 3X oW 
E 1 1 = { — 26.3.11b 
m СЕ „+ y at), | 


with y being the unit vector along the axis of symmetry, and 


X= |W\/n (26.3.12) 








which may be called the “anisotropy parameter” ( X < 1,small anisotropy; X = 1, strong 
anisotropy). It should be noted that yy represents the second order tensor which when 
dotted with a vector results in another vector. 

Let us now assume that 


п = 4n fo (26.3.13) 
У/ = (Ап/3)ћ (26.3.14) 
f= 2 (35-1) Gry -Dfo (263.15) 


with I being the unity tensor. If we substitute these to (26.3.11a) and (26.3.11b), the two- 
term spherical harmonic expansion can be obtained as demonstrated by Richley [1999]. 
Thus, the elliptic representation can be thought of as being identically the two-term 
spherical harmonic expansion, with closure of the hierarchy according to (26.3.15). 
Returning to (26.3.8), the isotropic part fo defines the scalar characteristics of parti- 
cles such as density, mean energy, etc. The vector part f; denotes vector quantities such 
as current. The tensor part f contributes to things like directed energy. Based on the 
elliptic representation of the Boltzmann equation described above, it is possible to ob- 
tain special cases of (26.3.5) and (26.3.6), valid for strongly or weakly anisotropic VDF. 


(1) Strongly Anisotropic VDF 
The Boltzmann equations for strongly anisotropic VDF may be written as 


др 1 


== += < . (vf) =S 26.3.16 
ү + > (vf) 0 ( ) 
оћ 1 5 qE f (3X n 
ape SY. v v. « $2 (C -1)a- vo -s (26.3.17) 
where 
2 2 (3X 
Y= “(= - ји (26.3.18) 
2 ХУ 
X 
Ү = ^ — =) (26.3.19) 
2 у 


with Sp and S, being the collision terms given in Richley [1999]. 
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Equations (26.3.16) and (26.3.17) are useful for problems with strong anisotropy 
of the VDF such as the fast electrons in the cathode region of glow discharges and 
positive ions in gaseous plasmas. The elliptic representation is an efficient alternative to 
statistical methods especially attractive for multidimensional problems with substantial 
anisotropy of the VDF where statistical methods are computationally expensive. 


(2) VDF with Small Anisotropy 

The expressions of (26.3.18) and (26.3.19) may be simplified for small anisotropy 
[Kortchagen, Buch, and Tsendin, 1996] as Y = 0 and Y; = fo/3 with y = 0. Further- 
more, we set 


f; ffe (26.3.20) 
with 
V 
=== ff (26.3.21) 
3v 
qEv afo 


f = —__ — 26.3.22 
(Vm +iw) де ( ) 


where w is the angular field frequency, v,, is the transport collision frequency. Substi- 
tuting these expressions into (23.3.16) leads to 


др 1 19 afo) 
үт ea o) =й (26.3.23) 


where D, — v? /3v,, is the diffusion coefficient in configuration space, 


E x? 
Р. = D,—-————— 26.3.24 


is a diffusion coefficient along the energy axis. 


(3) Weakly Collisional Discharges with Hot Plasma Effects 

If the particle mean free path becomes comparable to or larger than the charac- 
teristic size of the system, then specific kinetic effects appear in the weakly collisional 
operating regimes. For low-pressure RF discharges, these effects are due to thermal 
electron motion and include collisionless electron heating and anomalous skin effect 
[Kolobov and Economou, 1997; Lieberman and Godyak, 1998]. The collisionless power 
absorption dominates at pressures below 10 mTorr and can exceed the collisional power 
absorption by an order of magnitude at the lowest gas pressure. In the weakly collisional 
regimes, the oscillating part of the electron distribution function (EDF) can be written 
as an integral along the electron trajectories [Kolobov, 1998]: 


afo 


i 26.325 
T ( ) 


f(r,v,t) =e | dse "v(t — s) E(r(t — 5), t — s) 


Consequently, the electron current at a given point depends on the field values in other 
points, leading to a variety of hot plasma effects [Godyak et al., 1999]. In this regime 
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the energy relaxation length of electrons is large compared to the discharge dimensions. 

Thus, the isotropic part of the EDF is given by [Aliev, Kaganovich, and Schluter, 1997] 

д 18v д 
fo ic ( . fo 


= 1; —— = 26.3.26 
ot У де де +) У ( ) 





where v denotes the electron velocity averaged over discharge volume accessible to elec- 
trons with total energy £. It should be noted that in spite of simplicity (26.3.26) contains 
enough information about electron kinetics in the spatially inhomogeneous plasma. 
The focal point is the energy diffusion coefficient D; which describes the peculiarities 
of electron heating [Godyak and Kolobov, 1998]. 

The solution of the Boltzmann equation has been carried out using particle-in-cell/ 
Monte Carlo collision (PIC/MCC) methods [Surendra and Graves, 1991a,b]. Since these 
methods are extremely time consuming, research into deterministic methods such as 
finite volume methods will be highly desirable. 


26.3.3. DISCHARGE MODELING WITH MOMENT EQUATIONS 


When should we use the Boltzmann equation, and when is the continuum model suf- 
ficient? Figure 26.3.3 illustrates a hierarchy of transport descriptions of electrons in 
weakly ionized gaseous and solid-state plasmas [Bringuier, 1999]. This hierarchy is 
based on peculiarities of electron collision dynamics resulting in a great distinction of 
momentum and energy relaxation rates. When electrons move through a background of 
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Figure 26.3.3 A hierarchy of transport descrip- 
tions. The left-hand side of each transport equa- 
tion contains a divergence of flux in a relevant 
space. The flux consists of drift or drift-diffusion. 
Arrows connect two levels of descriptions of 
decreasing complexity. As space and time scales 
increase, a lesser description suffices. Over time 
scales longer than the velocity-correlation time, 
the energy and position suffice to specify the par- 
ticle state. Over time scales exceeding the energy 
correlation time, a macroscopic description in co- 
ordinate space is sufficient. 
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neutral gas atoms or in a solid lattice they significantly change the direction of their mo- 
tion, but only slightly change their energy in elastic collisions with heavy particles. Thus, 
the energy relaxation length À,, (and time 7,) considerably exceeds the velocity relax- 
ation length à and collision time v. Over time scales shorter than the energy corre- 
lation time, and for spatial scales smaller than the energy relaxation length, the con- 
tinuum (drift-diffusion) approximation in position space is not sufficient and kinetic 
analysis is necessary (low arrow in Figure 26.3.3). However, owing to the great dis- 
tinction of momentum and energy relaxation rates, for the time scales exceeding colli- 
sion time and for spatial scales exceeding the mean free path X, the six-dimensional 
Boltzmann kinetic equation can be reduced to a much simpler Fokker-Planck equa- 
tion (26.3.23) in a four-dimensional energy-position manifold (upper arrow in Figure 
26.3.3). 

It is difficult to solve spatially inhomogeneous Boltzmann and Fokker-Planck equa- 
tions. As an alternative, continuum approach has been widely used for modeling gas 
discharges. This approach uses the moments of the distribution to obtain the macro- 
scopic properties of the discharge, assuming a certain form of the distribution function 
or solving local BE to calculate transport coefficients and rates of chemical reactions. 
An infinite chain of coupled moment equations would be equivalent to the Boltzmann 
equation. In practice, only a finite set of moment equations can be used. The most prac- 
tical number of moment equations would be three, representing mass, momentum, and 
energy. Higher moments require more closure relations, resulting in a difficult com- 
promise associated with new unknowns as discussed in Chapman and Cowling [1952] 
and Gogolides and Swain [1992], among others. 

In the absence of magnetic field, the first three moments of the Boltzmann equation 
corresponding to mass, momentum, and energy are of the form 


дп 

Е + (пук) = Уон (26.3.27) 
т 

д 

a; Umen) T (nimyviivij),i — —pij 4 nkqk Ej — nangvy (26.3.28) 

де 

E t (xvii); — qunxvii Ei — (puvii); 9 (kx Tii), — У окт Нл (26.3.29) 


where the subscripts k and m denote the species, tensorial indices į and j represent 
spatial dimensions, v, is the elastic collision frequency, and 


1 3 
е= (у + kr) (26.3.30) 


with other notations the same as in Chapter 22. In addition to the above equations we 
need the Poisson equation as given in (26.3.2). 

For solutions of these equations we require appropriate rate expressions and trans- 
port parameters as discussed in Ward [1958] and Richards, Thompson, and Swain [1987], 
among others. Boundary conditions for electrons in RF discharges require specifica- 
tion of the net flux at the electrode. They are given by the sum of electrons lost due 
to recombination and electrons generated by secondary electron emission. These and 
other conditions are detailed in Chantry [1987], Graves and Jensen [1986], and Barnes, 


26.3 SEMICONDUCTOR PLASMA PROCESSING 


Colter, and Elter [1987], among others. Some example problems will be presented in 
Section 26.3.5. 


26.3.4 REACTOR MODEL FOR CHEMICAL VAPOR DEPOSITION (CVD) GAS FLOW 


The basic governing equations and assumptions in chemical vapor deposition gas flow 
are similar to those in reactive flows presented in Chapter 22. In addition, listed below 
are assumptions made specifically for chemical vapor deposition gas flow: 


(1) The mixture of feed gas and generated species is treated as continuum in which 
the mean free path of the gas molecules must be much smaller than the reactor 
dimensions. Thus, the collisions in the gas phase would be more dominant than 
collisions on the walls. 

(2) The gases in the plasma reactor are assumed to be ideal; ideal gas law and 
Newton’s law of viscosity can be applied. 

(3) The Reynolds number is small enough that the low is laminar. 

(4) The Mach number is low so that the effects of pressure variation on the density 
of the gas mixture may be neglected. 

(5) Gas is weakly ionized. 


Here we consider an ideal reactor model that ignores the details of the glow dis- 
charge. This is done by assuming an electron density distribution in the reactor. The rate 
constants are either taken from experiments or evaluated using some assumed form for 
EEDF. 

The conservation equations for mass, momentum, energy, and species are the same 
as given in (22.2.34). For the sake of completeness we repeat here, 
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Instead of solving the entire equations required for CFD, many options for simpli- 
fications have been shown in the literature. For example, a fully developed flow may 
be assumed such as in Chen [1983], Meyyappan and Buggeln [1990], and Venkatesan, 
Trachtenburg, and Edgar [1992]. Another example is a plug flow model in which it is 
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assumed that there is no velocity gradient in the axial direction [Lii et al., 1990]. If the 
inner-electrode spacing is small compared to the length in the flow direction, concen- 
tration is more uniform in the axial direction compared to the radial direction. In this 
case axially average one-dimensional species equations can be solved to study polymer 
etching in an oxygen discharge [Economou and Alkier, 1988] and silicon etching in NF4 
discharge [Stenger et al., 1987]. 


26.4 APPLICATIONS 


26.4.1 APPLICATIONS TO MAGNETOHYDRODYNAMIC FLOWS 
IN CORONA MASS EJECTION 


Wu and his co-workers [Wu and Wang, 1987; Wu et al., 2000] developed the fully implicit 
continuous Eulerian (FICE) method using finite difference discretizations of SIMPLE 
algorithm (Section 5.3.1) and boundary condition implementations for compatibility 
and characteristic properties and nonreflecting boundaries as discussed in Section 6.7.1. 
They used this method in solving specialized cases of (26.1.8) as applied to magneto- 
hydrodynamic flows in coronal mass ejection. Here, the governing equations are based 
on resistive MHD theory in which the field topology is changed due to the magnetic 
reconnection process. They consist of conservation laws of mass, momentum, energy, 
and induction equations describing the dynamical interaction between plasma flow and 
magnetic field. The viscous dissipation is neglected as it is two orders smaller than the 
magnetic dissipation. 

Wuetal. [2000] simulated recent observations at the 1996 solar minimum obtained by 
the Large Angle Spectrometric Coronagraph (LASCO) on the Solar and Heliospheric 
Observatory revealing the motion of density enhancements in the coronal streamer 
belt, known as the plasma blobs. Figure 26.4.1.1 shows the initial condition used for the 
analysis. Itrepresents the physical parameters of the magnetic resistive MHD simulation 


Initial Magnetic Field 


Density (cm?) Radial Velocity (km/s) 
600 





0 15 30 45 60 75 90 0 15 30 45 60 75 90 
Polar Angle (degrees) Polar Angle (degrees) 
(b) (c) 


Figure 26.4.1.1 Physical parameters of MHD simulation model: (a) the magnetic field 
configuration, the dotted line region indicates the region of reconnection, (b) Plasma 
density as a function of latitude at various solar radii; (c) solar wind radial velocity as a 
function of latitude at various solar radii [Wu et al., 2000]. 
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Figure 26.4.1.2 Calculated and observed corona [Wu et al., 2001]. (a) Nu- 
merical MHD simulated images. (b) Observed typical corona. 


modelfor a global coronal magnetic field to investigate the formation and propagation of 
the observed plasma blobs. This choice is important to create the appropriate dynamics 
for the formation of the plasma blobs by magnetic reconnection. The solution changes 
and evolves due to the introduction of finite magnitude resistivity in the induction 
equations. 

The calculated results show the quiescent corona as shown in Figure 26.4.1.2a as 
compared to the observed typical corona at solar minimum (Figure 26.4.1.2b). Figure 
26.4.1.3 shows the evolution of the magnetic field topology. It is seen that the change 
of magnetic field topology caused by magnetic reconnection occurs in four stages, with 
reconnection taking place at five points marked by O; through Os. A radial pressure gra- 
dient is created between the inner corona and outer corona, as shown in Figure 26.4.1.4. 
It is also shown that after the second stage reconnection, some of the magnetic flux 
feeds into two neighboring loops and pushes the central loop outward together with 
outward pressure gradient. Further details are provided in Wu et al. [2000]. 


26.4.2 APPLICATIONS TO PLASMA PROCESSING IN SEMICONDUCTORS 


(1) Capacitively Coupled RF Glow Discharge 
In this analysis [Gogolides and Swain, 1992], a plasma is simulated using a two- 
moment model in the study of on an electropositive (Ar) and an electronegative 
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4.58 hours 10.42 hours 14.17 hours 


(a) (b) (с) 





15.00 hours 


(d) 
Figure 26.4.1.3 Evolution of magnetic field configuration during the magnetic reconnection 
where OI(I — 1-5) represents the location of magnetic reconnection occurring at times of 
4.58 hours, 10.42 hours, 14.17 hours, and 16.25 hours, respectively, after introduction of the 
magnetic resistivity for $ — 100 [Wu et al., 2000]. 


(SF) discharge. The effects of pressure and current amplitude variation and the ef- 
fect of ion mobility variation with electric field are examined. The predicted emis- 
sion of the 750.4 nm argon line (Figure 26.4.2.1a) is compared with experiments (Fig- 
ure 26.4.2.1b). Given conditions are: 1 torr, 2-cm spacing, 13.5 MHz, and 0.14 W/cm’, and 
0.14 W/cm?. 


(2) Two-dimensional Capacitively Coupled RF Glow Discharge 

Young and Wu [1993] modeled electrons with a three-moment nonequilibrium 
model and ions are modeled with a nonequilibrium single-moment model which in- 
cludes an ionic effective electric field. The nonuniform plasma density profiles and the 
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Figure 26.4.1.4 Pressure distributions in the meridianal plane at t — 12.5 hours after introduction of 
magnetic resistivity for S = 100 [Wu et al., 2000]. 


radial sheath width variation with various gas pressures are investigated. The elec- 
tron density profiles from a two-dimensional simulation for argon are shown in Figure 
26.4.2.2. The ambipolar structure in the axial direction is evident. The two-dimensional 
results for plasma variables in the center of the discharge are only 5% different from 
the corresponding one-dimensional results. It is near the edge that the density is differ- 
ent from that in the center. Indeed, the density near the walls is higher. The electrons 
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Figure 26.4.2.1 RF glow discharge [Gogolides and Swain, 1992]. (a) Predictions from a two-moment model 
for emission of the 750.4-nm argon line (1 torr, 2 cm spacing, 13.5 Mhz, and 0.14 W/cm?). (b) Experimentally 
measured emission. 
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Figure 26.4.2.2 Two-dimensional profile of electron density in 
an argon discharge [Young and Wu, 1993]. 


tend to diffuse from the electrode zone toward the walls, but they experience a strong 
spacecharge field near the electrode edge regions, which results in a local pileup of 
electrons as seen in Figure 26.4.2.2. 


(3) CCP with Gas Flow 

Figure 26.4.2.3 shows an industrial type CCP reactor used for semiconductor man- 
ufacturing. Two-dimensional transient simulations were performed with commercial 
software CFD-PLASMA developed by CFD Research Corp. Oxygen gas enters the 
chamber through a showerhead (streamlines show gas flow patterns) which also plays a 
role of upper electrode driven at 13 Mhz. Using different frequency to drive the lower 
electrode (which holds the wafer) allows to some extent an independent control of 
the ion energy distribution at the wafer. Figure 26.4.2.3 shows also instantaneous axial 
distributions of some plasma parameters on the axis of the chamber. 


(4) Epitaxial Silicon Growth in CVD Reactors 

Two-dimensional conservation equations of momentum, energy, and mass are solved 
using finite elements for the analysis of epitaxial silicon growth in pancake CVD reactors 
from SiH2Cl: [Oh, Takaudis, and Neudeck, 1991]. Complex gas flow patterns with large 
recirculations are induced by the shearing force of the inlet jet and by buoyancy effects 
as shown in Figure 26.4.2.4. An increase in the flowrate from 20 to 90 standard liters 
per minute leads to a reverse from a radially increasing to a radially decreasing growth 
rate. 


(5) PECVD of Si, in a 3D ICP Reactor 

Figure 26.3.1c shows results of 3-D simulations of PECVD of SiO? in an Inductively 
Coupled Plasma reactor obtained with commercial software CFD-PLASMA developed 
by CFD Research Corp. (http://www.cfdrc.com/~cfdplasma). A mixture of SiH4/Ar/O 
is injected into the gas chamber through vertical injectors and exits through an outlet 
at the bottom of the chamber (streamlines show the gas flow patterns). The total gas 
pressure in the reactor is maintained at the 10 mTorr level. RF current in coils wrapped 
around a dome chamber induces an azimuthal electric field which maintains the plasma. 
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Figure 26.4.2.3 Dual-frequency capacitively coupled plasma [Courtesy of CFDRC]. 


Power deposition is localized in the vicinity of the dome because RF fields cannot 
penetrate far into the plasma due to skin effect. In spite of very localized power depo- 
sition, electron temperature is fairly uniform inside the chamber due to high thermal 
conductivity of the electrons. Thus, ionization rate and rates of other plasma-chemical 
reactions (which are exponential functions of electron temperature) are rather uniform 
within a volume and the plasma density has a maximum in the chamber center because 
of recombination loss of charged particles at the walls of the chamber. A processing 
wafer is placed on top of an electrostatic chuck (a pedestal in Figure 26.3.1c). Contours 
of calculated SiO; deposition rate are shown in Figure 26.3.1c. 
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(b) (c) 
Figure 26.4.2.4 Finite element analysis of pancake reactor. The susceptor temperature 7; = 950°C, system 


pressure P = 150 torr. (a) Induction heated pancake reactor (left) and cross-section (right). (b) Computa- 
tional grid. (c) Streamlines in the reactor. 


26.5 SUMMARY 


In this chapter, we have reviewed some aspects of magnetohydrodynamics (MHD), 
rarefied gas dynamics, and semiconductor plasma processes. The governing equations 
for MHD in general, finite element formulation of the Boltzmann equation, plasma 
discharge for semiconductor applications are presented. 

Some of the example problems in coronal mass ejection using the fully implicit con- 
tinuous Eulerian method [Wu et al., 2000] are reviewed. Here the governing equations 
are based on the resistive MHD theory in which the field topology is changed due to the 
magnetic reconnection process. They consist of conservation laws of mass, momentum, 
energy, and induction equations describing the dynamical interaction between plasma 
flow and magnetic field. 
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Example problems for plasma processing in semiconductors include capacitively 
coupled RF glow discharge and radial flow in an RF glow discharge. A brief discus- 
sion of epitaxial silicon growth in chemical vapor deposition reactors is also presented. 
In addition, the results of 3-D simulations of PECVD of SiO; in inductively coupled 
plasma rector are demonstrated, representing the current state of the art. 
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CHAPTER TWENTY-SEVEN 





Applications to Relativistic Astrophysical Flows 


27.1 GENERAL 


Relativistic theory is divided into two categories: special relativity and general relativity. 
In special relativity, we follow Einstein's postulate establishing the universality of the 
speed of light, c, relative to any unaccelerated observer, regardless of the motion of 
the light's source from the observer. General relativity arises as an extension to special 
relativity to describe the motion of particles evolving under the presence of gravitational 
fields. In order to take into account the effect of gravitation, however, we must abandon 
the Eulerian coordinates used in Newtonian fluid dynamics. Instead, it is necessary to 
invoke a curvilinear four-dimensional manifold (the spacetime) to represent particle's 
trajectories. 

Many of the problems encountered in astrophysics are involved in the numerical 
solution of special or general relativistic fluid dynamics equations. Active research in this 
subject area has been in progress for the past 40 years. Earlier studies include structure 
and evolution of stars [Chandrasekhar, 1942; Aller and McLaughlin, 1965, among 
others]. Black hole accretion flows have been studied extensively as evident from numer- 
ous publications [Paczynski and Wiita, 1980; Katz, 1980; Eggum et al., 1988; Hawley 
et al., 1984a,b; Clarke et al., 1985; Stella and Vietri, 1997; Bromley et al., 1998; Font 
et al., 1998a,b; Koide et al., 1999; Font et al., 1999]. Some of the recent activities include 
Gamma ray bursts [Meszaros and Rees, 1993; Sari and Piran, 1998; Fishman and Meegan, 
1995; and Panattescu and Meszros, 1998], explosive and jet phenomena [Norman, 1997], 
and astrophysical turbulence flows and instability [Bulbus and Hawley, 1998]. 

Despite these developments in *computational astrophysical fluid dynamics," many 
difficulties remain unresolved. Among them are the rapidly rotating stars, detailed 
accretion disk structure and evolution, evolving and interacting binaries, etc. First of 
all, boundary conditions are unknown in many instances. It is difficult to predict the 
geometry for the solution until the problem is actually solved. The shape of the outer 
surface of a rotating star or accretion disk can be part of the solution. In order to 
resolve such difficulties, arbitrary assumptions such as spherical symmetry or slowly 
rotating perturbation problems have been suggested [Kippenhahn and Thomas, 1970]. 
Uncertainties of boundary conditions may be resolved using iterative processes usually 
accommodated in FDM, FEM, or FVM. 
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The main computational issues involved in relativistic hydrodynamics stem from 
discontinuities associated with shock waves. High-resolution shock-capturing techniques 
developed in Newtonian computational fluid dynamics (CFD) have been proven suc- 
cessful also in dealing with relativistic astrophysical flows. Balsara [1994] studied an 
extension of the Riemann solver to resolve shock waves using a secant method and 
Newton method for iterative solutions. In this work, an exact treatment of transverse 
velocities across general, oblique shocks was enforced and, as a result, the equivalence 
to the nonrelativistic limit was demonstrated. 

Another approach to the Riemann solver with various reconstruction schemes in 
three-dimensions was reported by Aloy et al. [1999] as an extension of earlier studies 
[Marti et al., 1991; Marti et al., 1995]. The results including spherical shock reflection 
with the Lorentz factor of 700 and larger are shown to be satisfactory. 

Gravitational effects in symmetric spherical coordinates with pseudo-Newtonian 
approximations have been studied by Nobuta and Hanawa [1999] using the total vari- 
ation diminishing (TVD) scheme [Roe, 1981] in their investigation of time-dependent 
inviscid hydrodynamical accretion flows onto a black hole. In this work, accretion that 
consists of hot tenuous gas with low specific angular momentum and cold dense gas 
with high specific angular momentum was considered, resulting in the hot gas accreting 
continuously and the cold gas intermittently as blobs. It is shown that the high spe- 
cific angular momentum gas blobs bounce at the centrifugal barrier and create shock 
waves. 

Meier [1999] examined finite element methods (FEM) for applications to multidi- 
mensional astrophysical structural and dynamical analysis to study rotating stars, inter- 
acting binaries, thick advecting accretion disks, and four-dimensional spacetime prob- 
lems in general. In this approach, the complex differential equations on the 
arbitrary curvilinear grid are generated automatically by the FEM integrals. 

In this chapter, we explore applications of the existing CFD technologies to 
relativistic astrophysical fluid dynamics. We first review the governing equations in 
Section 27.2. This is followed by some selected example problems presented in Section 
27.3 [Richardson et al., 1999; Richardson, 2000; Richardson and Chung, 2002]. 


27.2 GOVERNING EQUATIONS IN RELATIVISTIC FLUID DYNAMICS 


27.2.1  RELATIVISTIC HYDRODYNAMICS EQUATIONS IN IDEAL FLOWS 


The equations describing the evolution of a relativistic fluid are local conservation 
laws of the stress-energy, 7"", and the matter current density, J", given by covariant 
derivatives as follows: 


I =0 (р,лу=0,1,2,3) (27.2.1) 
Ji =0 (27.2.2) 
with 


J” = pu” (27.2.3) 
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where p is the rest mass density and u the 4-velocity of the fluid. Note also that the 
semicolon implies the covariant derivative with respect to the 4-metric of the underlying 
spacetime. 

For simplicity, we consider a perfect fluid (viscosity and thermal conduction are 
neglected). In this case the energy-momentum tensor can be written as 


Т"" = phu"u’ + pg” (27.2.4) 


with g"" being the 4-metric describing the spacetime and A the specific enthalpy defined 
as 


hisp. (27.2.5) 


p 
where e is the specific internal energy and p the isotropic pressure. The above system 
of equations can be closed by the normalization condition for the four-velocity, 


Pwu uw == (27.2.6) 
and the equation of state, 


р = р(р,2) (2727) 


Dynamics of the gravitational field in general relativity theory is described by the 
Einstein’ field equation 


Guy = 80T yy (27.2.8) 


where Gw is the Einstein tensor associated with the ten metric components gy, = gy, of 
the spacetime and the stress energy tensor Tą». There are various forms of the Einstein’s 
equations suitable for numerical analyses such as suggested by Arnowitt, Deser, and 
Misner [1962], known as the ADM or (3 + 1) formulation, and Bona et al. [1995], known 
as the BM hyperbolic formulation. 

In the ADM formulation, the spacetime is considered to be foliated into a set of non- 
interacting spacelike hypersurfaces. There are two kinematic variables which describe 
the evolution between these surfaces: the lapse function a = (—g” y , which describes 
the rate of advance of time along a timelike unit vector r^ normal to a surface, and the 
spacelike shift vector B! that describes the motion of coordinates. These parameters are 
related to the line element, 


ds* = —(o? — BiB')dt? + 2B;dx!dt + nijdx' dx! (27.2.9) 


with y;; being the three-dimensional metric tensor. The ADM formulation, then, casts 
the Einstein’s equations into a first order (in time) quasi-linear system of equations. 

In the BM hyperbolic formulation, the evolution equations are written as a first 
order balance law with the same mathematical structure as the hydrodynamic equations 
usually employed in traditional CFD approaches. 

Instead of using the covariant derivatives, it is convenient to formulate the numerical 
process via a coordinate system (х0 = t, x!, x?, x?) and express (27.2.1) and (27.2.2) 
in terms of coordinate derivatives. To this end, we write the governing conservation 
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equations in the form [Hawley et al., 1984; Banyuls et al., 1997; Font et al., 1998], 
0 дЕ 





ET + asi (27.2.10) 
with the conservation variables U written as 
D „MWp 
U=| S; |= Jp hwy; (27.2.11) 
т J(phW? — p — Wo) 
where 7 is the determinant of 1;;, v; is the fluid 3-velocity, and W is the Lorentz factor, 
W= (1 -= nyjvi vi? (27.2.12) 


where we invoke the natural unit, 
G=c=1 
and the spatial components of the 4-velocity wu are related to the 3-velocity v; by 
ui = W(v' – В'/о) (27.2.13) 


The convection flux vector F/ and the source vector B are given by 


«(У — "p 
а 


ic «(е _ E) [T Vi (27.2.14) 
«(v — E): + Мур) 
0 
B= o RT" g, T9; (27.2.15) 


ou /m( Ta, к= «Т"?”ГЁ „) 
where D, Sj, and 7 are defined in (27.2.11) and T'Ẹ, is the 4-Christoffel symbol, 
1 
Div = 58 (vp F Bu — Esp) (27.2.16) 


The numerical solution of (27.2.10) can be carried out using any one of the schemes 
developed in Chapter 6 for FDM, Chapter 13 for FEM, or Chapters 7 and 15 for FVM. 
Some applications of (27.2.10) without the source term are presented in Section 27.3.4. 


27.2.2 RELATIVISTIC HYDRODYNAMICS EQUATIONS IN NONIDEAL FLOWS 


In special relativity, the effect of gravitational fields is neglected. Viscosity and heat 
conduction may be included in both general and special relativistic flows. However, 
one of the least investigated physical phenomena in the relativistic flows is the effect of 
viscosity and heat conduction upon the flow field. The primary reason for this lack of 
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studies is the difficulty involved in computation, as is usually the case for shock wave 
turbulent boundary layer interactions in the Newtonian flows. Anticipating that this will 
be a future research topic in the relativistic hydrodydamics, some of the basic governing 
equations are presented in this section. 

The metric tensor components in special relativity [Misner, Thorne, and Wheeler, 
1973] are defined by the Minkowski geometry, gag. The Kerr black hole geometry is 
commonly used in general relativity since it describes a black hole that has angular 
momentum and since it easily reduces to the Schwarzschild metric for non-rotating 
black holes. In general, the components of the metric tensor are derived from the line 
element ds? given by 


ds? — gagd x" dxP 


For the special relativistic line element, we have 


-1 000 
0 100 
59750 010 
0 001 


а5 = -а? + ах? + dy? + dz? 


The Kerr line element for angular momentum a per unit mass M is written as [Misner 
et al., 1973] 





^ — a? sin? 8 2. Mr sin? 0 
ds? = “= dt? — 2a td 
о) о) 
2 2\2 — 2A + 2 0 2 
+ иаи ѕіп2 0442 + “dr + w2d02 
о) 
with 


A =r? —2Mr+a’ 
ог = 72 + а: сов- 0 


The general relativistic Kerr metric is of the form, 





A +a’ sin’ 0 asin’ 0(A — (r? + a?)) 
= 0 0 а 

о) о) 

a 
0 — 0 0 
0 0 w 0 
a sin? 6(A — (r? + а?)) a’ sin’ 0A + sin? 0(r? + a2)? 
w? * m в? 


Further details of metrics and Christoffel symbols are presented in Appendix D-1. 
The fluid four-acceleration is defined as 


Ay = Vag V? (27.2.17) 
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with 
Vass = Vary Py — C7” AuVp (27.2.18) 


where Рр is the projection tensor defined as 


Ру = 8 - c ?v!vg (27.2.19) 
Defining the symmetric rotation tensor Qag as 
1 
ов = 5 (“ал Рр PY) (27.2.20) 
and the symmetric shear tensor Eag as 
1 
Eag = 5 (ал РІ o V. PY) (27.2.21) 
we may express the velocity gradient in the form, 
1 
Vaig = Dog + Qag + 30 Pag — с? Ауур (27.2.22) 
where 
1 
Dag = Ев = 30 Pop (27.2.23) 
Ө = уз, (27.2.24) 


Introducing the shear viscosity p. and the bulk viscosity c, and using the general 
form for speed of light, the energy stress tensor can be written as 


Mag — pooVaVg + рРав — 2и-Рав — c0 Peg + с ^ (QaVp -- QgVo) (27.2.25) 
where poo is the total mass density 

Poo = po(1 + €/c’) (27.2.26) 
and Q, is the four-vector generalization of the heat flux, 

О, = –КРа (Та + Туру) 


To derive the equations of motion, we take a covariant derivative of the energy 
stress tensor, 





D 
Mg = | e + [Po - c ?(p = $ Dije + [ро + є-?С]А®-„ Р°®Ё(р — с@)в 


К D 4 
-2 D$ + 52 + 3,90" v v* of + Ов(р + a) zr 


(272.27) 


where 7 is the relativistic proper time, related to the Newtonian time f as 


D (dt 9 dx! a мд ид 
Dr Vds Jt йт }дхі c ðt дх! 





27.2 GOVERNING EQUATIONS IN RELATIVISTIC FLUID DYNAMICS 
It follows from (27.2.27) that 
Е. = Р.Е (27.2.28) 


Substituting (27.2.27) into (27.2.28), we obtain the equations of motion 





i Dv, 
[Poo - c? (p — 9c)] Бы = Ё P8(p — 05),p +2 Pay Dif 


роу 4 
= | Pay FE + $O Oa + Pay OCD + 0) | 
Тт 


(27.2.29) 


Note that the speed of sound used in (27.2.25) through (27.2.29) will be set equal to 
unity. 
It is interesting to note that, in cartesian coordinates, we obtain 


D D 
— — — 
Пт Dt 
Pij > ij 


with (27.2.29) being transformed into the Newtonian momentum equations. 

The relativistic energy equation can be derived first by multiplying (27.2.27) with 
the relativistic velocity Va, by invoking the first and second laws of thermodynamics, 
together with the entropy S, and following the procedure similar to the Newtonian 
counter part [Chung, 1996, 175-77]. This process will lead to 


DS De р (1 
а ol Be | = 2nD* Deg + 50° — (Og + oD" As) 


рт 
(27.2.30) 


The solution of (27.2.42) in terms of entropy is cumbersome. Thus, the energy equation 
is cast in the form 


„2 + Zal — 25D? Ds -- c0? — (Q5, + СОКА) (27.2.31) 
Additional details are available in Eckert, 1940; Weinberg, 1972; Misner et al., 1973; 
and Miharas and Miharas, 1984, among others. 

In order to achieve convergence to accurate solutions for the problems with shock 
discontinuities, the governing equations must be written in conservation form. To this 
end, the nonconservation forms of the momentum and energy equations given above, 
together with the continuity equation, are transformed into a conservation form. The 
acceptable conservation form should be capable of recovering the nonconservation 
form. 


dU 4 дЕ; n 96; 
ot Ox; OX; 








=B (27.2.32) 


971 


972 APPLICATIONS TO RELATIVISTIC ASTROPHYSICAL FLOWS 


J/-gpaW 
vV/-g(pho? W'v') 
U- J/—g(pho? W?v?) (27.2.33a) 
V=8(pho? Wev? + Pg?) 
V=8(pho? W? + Pg) 
„ерау! 
J=8 (pho? Wviv! + Pgl8!) 
F = | /—g(pho? Wviv? + Pg”8}) (27.2.33b) 
A[—g(pAho? W?v! v? Е Pg?8) 
J^ g(pho? W?vi + Ррзбућ 


0 
ME 1 1 
(- а «5 PU rv PU) - avSP |+ оу + 0% ) 
Nr 1 1 
gi = | Eh -s0 coms mem - rn eov e ov) 
= 1 1 
=- — «5 vVyP УР") 5 4| «ove ov) 
EE 1 1 
=a(- cope — за PY + vi, PY?) — TAP ojs o w) 
(27.2.33c) 
0 
ari 
/—g MV Гар 
В = | мета, (27.2.33d) 
«тз 
СМ—#& MV ru 
ato 
J/—-gM" Ган 


where the Christoffel symbols are evaluated in terms of metric tensors (Appendix D). 

Once the conservation variables, U, F;, G;, and B, are solved, it is necessary to covert 
these conservation variables into the primitive variables such as p, v;, p, h, T, and W. 
It can be shown that these relations lead to a quartic equation. The real roots for the 
quartic equation can be found using the polynomical solution techniques [Richardson, 
2000]. 


Simplification with Minkowski Coordinate Transformation 
Neglecting the lapse function and the shift vector (o — 1, 8; — 0) and using the 
Minkowski coordinate transformation [Miharas and Miharas, 1984], the conservation 
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form of the special relativistic hydrodynamic equations in cartesian coordinates is 
written as 








00 дЕ; об; 

2> =0 27.2.34 

ot " OX; У дх; ( ) 

with 
pw p Wv; 0 
U= phW?v; У Е; = phW?viv; + pij ‘ G; = – ту 
phW? — p phW?v; -- pvj —ijVj t di 

(27.2.35) 


where 7;; and q; denote the stress tensor and heat flux vector, respectively, 


Tij 7 2udij (27.2.36) 

ф = kPij (T. j + TA)) (27.2.37) 
with 

di; — ya +VjkPri)— ivi (27.2.38) 

Pj = 8) + му; (27.2.39) 

Aj = ai = wit (27.2.40) 


Here, the quantity v;v; in (27.2.39) is dimensionless (divided by c?) in the natural unit, 
t is the independent variable, known as proper time, such that dt = Wd. It should also 
be noted that ,/m — 1 in (27.2.11). All other variables are as defined in Section 272.1. 


27.2.3 PSEUDO-NEWTONIAN APPROXIMATIONS WITH GRAVITATIONAL EFFECTS 


The general relativistic flows may be simplified using the Pueudo-Newtonian approx- 
imations [Paczynski and Wiita, 1980; Nobuta and Hanawa, 1999] associated with the 
black hole accretion. Here, the gravitational effect is introduced in terms of the 
Schwarzschild radius r, 
_ 2GM 


rs = 





x (272.41) 


where G and M denote the gravitational constant and black hole mass. The pseudo- 
Newtonian potential is given by 


GM 


Г = 7; 





bj (27.2.42) 


Itis now possible to write the conservation variables, convection flux, diffusion flux, 
and source terms with gravity similarly as in the Newtonian fluid dynamics except that 


973 


974 APPLICATIONS TO RELATIVISTIC ASTROPHYSICAL FLOWS 


the pressure and energy must be expressed in terms of the Boltzmann constant instead 
of the standard gas constant [Miharas and Miharas, 1984]. Thus, we have 








P P Vi 0 
U-|pvi!, Е; = | руу; + psi; |. G; = —"ij у 
pE (p E 4- p)vi —TijVj - KT i dn 
0 
В = | (рФ); (27.2.43) 
(p®) ivi 
with 
1 
E=et+ РА 
КТ T^ 
jl uM qu Nr (27.2.44) 
WmMH 3 
1 KT T^ 
NL p (27.245) 
у = І1шһтн р 


where K is the Boltzmann constant, wn is the mean molecular weight, my is the mass 
of the hydrogen atom, and qr is the radiative heat flux (see Chapter 24). For spherical 
coordinates, all partial derivatives will be converted to covariant derivatives. 


27.3 EXAMPLE PROBLEMS 


27.3.1 RELATIVISTIC SHOCK TUBE 


The nonrelativistic (Newtonian) shock tube problem shown in Figure 6.5.1 may be 
transformed to the case of relativistic flow using the jump condition as deduced from 


(27.2.17) in the form, 
[p Wu] — 0 (27.3.1.a) 
[pA W^? -- p] 20 (27.3.1.b) 
[pA W?u + pu] = 0 (27.3.1.c) 


Closed form solutions of (27.3.1) are of the form [Hawley et al., 1984a] 


02 _ 77: +1 
p y-1 
= | 1+y/(y - Ae) Pm 

р1 + [v/v = 1)] WnPm Илим 


+ OO —1) (27.322) 





(27.3.2b) 


where the subscript m denotes the intermediate stage. The finite difference solution of 
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Figure 27.3.1.1 Results of a 500-zone relativistic shock tube (w = 1.38) [Hawley et al., 1984b]. 
Reprinted with permission. 


(27.3.1) by Hawley et al. [1984b] is presented in Figure 27.3.1.1, following almost exactly 
the analytical solution. 

The significant difference from the Newtonian shock tube is that the initial velocity 
profile is nonlinear in the rarefaction region due to the relativistic velocity addition. 
Furthermore, the shocked region is narrower and the difference between the shock 
velocity and intermediate velocity is smaller because of Lorentz contraction, approach- 
ing the velocity of light. These effects lead to the density change across the shock 
becoming larger than the Newtonian flow. Note also that temperature and pressure 
jumps are not as prominent as in the case of nonrelativistic flow. 


27.3.2 BLACK HOLE ACCRETION 


It is well known that accretion is the origin of X-ray and gamma-ray emission as well as 
jets emerging from some active black holes. Examples of black hole accretion include the 
stellar collapse to a black hole, a black hole in a binary system, and a supermassive black 
hole in an active galactic nuclei, with the accreting matter gaining angular momentum. 
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Figure 27.3.2.1 Evolutionary sequence for the infall of fluid with angular momentum lms < l = 3.77 < lms 
at times, t = 43 m, 130 m, 172 m, 300 m, 430 m. The contours are equally spaced in the log of density with 


a minimum of 10~° and an interval of log2. The vectors depict direction of fluid flow at every other grid 


point. Note the backflow beginning at ¢ = 172 m which results from fluid rebounding at the centrifugal 
barrier. [Hawley et al., 1984b]. Reprinted with permission. 


In these cases, the collapsing rotating star is likely to leave behind considerable material 
with large angular momentum in a disk or ring around the newly formed black hole. 
The subsequent accretion process may induce viscous or magnetic torques to transport 
angular momentum outward, causing the bulk of the material to move inward, gaining 
internal energy at the expense of the gravitational field. The process of accretion onto 
a balck hole requires the solution of Einstein equations such as shown in the previous 
section. 

Hawley et al. [1984b] studied applications of (27.2.10) to an axisymmetric geometry 
of black hole accretion assuming the steady-state pressure-balanced fat disk [Wilson, 
1972]. The solution of (26.2.10) was carried out using the finite difference monotonic 
scheme of Van Leer [1974]. Their results of the black hole accretion are shown in 
Figure 27.3.2.1. Although these results are in agreement with the analytical solution 
qualitatively, disagreements in the peak densities range from 0.8 to 50% as compared 
with the analytical solution. 


27.3.3 THREE-DIMENSIONAL RELATIVISTIC HYDRODYNAMICS 


The Riemann solvers as used in Newtonian fluids may equally be efficient in relativis- 
tic hydrodynamics. Aloy et al. [1999] solved three-dimensional relativistic equations 
(27.2.10) without source terms, using FDM Riemann solvers [LeVeque, 1991]. 

In their work of the three-dimensional simulation of a relativistic jet propagating 
through an homogeneous atmosphere, Aloy et al. [1999] reports snapshots of the proper 
rest-mass density distribution, pressure, specific internal energy, and Lorentz factor of 
the relativistic jet model as shown in Figure 27.3.3.1. The input data include: the beam 
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Figure 27.3.3.1 Snapshots (top to bottom) of the proper rest-mass density 
distribution, pressure, specific internal energy (all on a logarithmic scale), 
and Lorentz factor of the relativistic jet model discussed in the text (v = 
0.99c, Mp = 6.0, 4 — 0.01, y — 5/3) after 160 units of time. The resolution 
is four zones/Ry [Aloy et al., 1999]. Reprinted with permission. 


flow velocity ир = 0.99с, the beam Mach number Mi, — 6.0, and the ratio of the rest 
mass density of the beam and the ambient medium y = 0.01. The ambient medium 
consists of 15 Ry x 15 Ry x 75 Ry with R, being the beam radius. The jet is injected at 
z = Qin the direction of the positive z-axis through a circular nozzle (x? + y? < R2) and 
is in pressure equilibrium with the ambient medium (y = 1.4). Simple outflow boundary 
conditions are imposed except at the injection region. 

The gross morphological and dynamical properties of highly supersonic relativis- 
tic jets as shown in Figure 27.3.3.1 is qualitatively similar to those obtained in two- 
dimensional analysis [Marti et al., 1997]. 


27.3.4 FLOWFIELD DEPENDENT VARIATION (FDV) METHOD 
FOR RELATIVISTIC ASTROPHYSICAL FLOWS 


The most important aspect of the relativistic hydrodynamics is how to resolve shock 
waves as seen in the previous two sections. Turbulent boundary layers are even more 
difficult problems, particularly when the shock waves are interacting with turbulent 
boundary layers. Although there are many options available for the solution approaches, 
we shall examine, in this section, the FDV theory introduced in Sections 6.5 and 
13.6 as applied to the general and special relativistic flows. Any one of the governing 
equations presented in this section, (27.2.10), (27.2.17), or the conservation equations 
with (27.2.26) can be accommodated in the FDV formulation. 
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As shown in Sections 6.5 and 13.6, the advantage of FDV formulations includes the 
ability to capture discontinuities such as shock waves and high gradients of any variable, 
and to deal with disparity and nonlinearity of source terms. Thus, the FDV method is 
considered to be effective for both general and special relativistic astrophysical flows. 
For the purpose of illustration, we focus on applications with FDV via FEM using 
(27.2.32). 

The variation parameters needed for the scope of the problems discussed in this 
section are those of convection, viscosity, and source term. These parameters are similar 
tothe onesshown previously in Sections 6.5 and 13.6. The first order convection variation 
parameters are of the form: 


min(r,1) r>a 


s= Waa Wain (27.3.3) 
0 r <a, p= ———— 
Wain 
1 Уа =1 
1 
52 = > (1 Ts) 0«m«1 (27.3.4) 


where a is small number (a © 0.01) and W is the Lorentz factor, replacing the Mach 
number used in the Newtonian flows. 

The viscous variation parameters are defined by the relativistic Reynolds number 
similarly as in Newtonian flows (Sections 6.5 and 13.6). They are of the form: 


min(s, 1) s>a 
y= Кед = Кец (27.3.5) 
0 5 < о, s= — 
Remin 
1 Remin = 0 
1 
s4 = ; +53) 0<т<1 (27.3.6) 


Recall that Damkóler number was used for the source term variation parameters 
in chemically reacting flows (Section 13.6). For gravitational effects, however, we must 
employ the source term variation parameters associated with gravitation in terms of 
relativistic Froude number Fr. 


min(t,1) ta 


55 = 10 t<a, Оа (27.3.7) 
1 


1 
56 = ju +57) 0«m«1 (27.3.8) 
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with 


v? v? 


Fr = t = AES 
GL L 
Using these variation parameters, the flux and source term Jacobians are defined 
similarly as in Newtonian flows: 


9F; 96; 96; oB 
а; = = і = == Cik = =, = == 
P HE 90 





, , 27.3.9 
aU aU ( ) 
Explicit forms of convection, diffusion, and source term Jacobians are presented in 
Appendix D-2. The diffusion gradient Jacobians c;, are calculated numerically. 
The conservation form of the relativistic hydrodynamic equations given by (27.2.17) 
is written in terms of the FDV formulation, 
92 


п 9 





and its FEM applications lead to 
(Aag Srs + Bagrs) AURE = Н", + NG, (27.3.11) 


with details of the algebra for each term in (27.3.11) carried out similarly as in (13.6.21) 
through (13.6.24). 

Computations of the convection and diffusion Jacobians follow the same procedure 
as in the Navier-Stokes system of equations such that all convection and diffusion flux 
terms are differentiated with respect to each of the conservation variables. Unlike the 
nonrelativistic flows, extraction of primitive variables (p, v;, p, T) from the conserva- 
tion variables requires the solution of quartic equations or iterative processes through 
integration time steps [Richardson, 2000]. 

Two test problems are used to evaluate the FDV theory in the relativistic regime. 
The first is the special relativistic shock tube to test the shock capturing scheme. This 
is followed by the general relativistic hydrodynamic equations, examining the “dust 
infall” problem. 


Special Relativistic Shock Tube 

The special relativistic shock tube and how it differs from the Newtonian shock tube 
was briefly discussed in Section 27.3.1, and we present here the special relativistic shock 
tube solved using FDV theory. The example utilizes the Minkowski geometry used in 
Font et al. [1998b]. 

The initial conditions have the left-hand parameters given by P, = 133 апа р, = 
10.0, and the initial right-hand parameters by P. — 6.67e-7 and p; — 1.0. The initial 
velocity is zero along the entire length of the tube. These parameters carry normalized 
units as discussed in Section 27.2.1. The equation of state is given by P — (T — 1)pe 
where the adiabatic exponent, I, is equal to 5/3. The shock tube is one unit in length 
(x = —0.5, 0.5) with the initial pressure boundary located at x = 0. The tube is di- 
vided into 400 nodes such that Ax = 1/400, and a CFL number of 0.18 is used. The 
FDV variation parameter constants from (27.3.3) and (27.3.4) are a= 0.001 and 
v] — 0.25. 
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(b) 
Figure 27.3.4.1  Relativistic shock tube analyzed by the FDV theory, 1,600 nodes, CFL = 0.18, a = 
0.001, and « = 0.25 [Richardson, 2000]. (a) Density, pressure, and velocity distributions. (b) Calculate 
values of convection variation parameters (51, 52). 


Figure 27.3.4.1a shows the shock tube velocity, density, and pressure at time = 0.4, 
where the dashed line is the analytic solution and the symbols are the FDV solutions 
[Richardson, 2000]. The results fit very well, indicating that FDV is quite adequate to 
use for capturing relativistic shocks. Figure 27.3.4.1b shows the distributions of con- 
vection variation parameters (sı and sz). It is interesting to note that discontinuities 
of shock waves follow precisely those of the FDV variation parameters as have been 
demonstrated in Newtonian fluids in Sections 6.5 and 13.6. 


Dust Infall 
The shock tube alone is not an adequate test for demonstrating the abilities of FDV 
for astrophysical problems since it uses a flat space and does not include a general 
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Figure 27.3.4.2 Grid geometry. 





relativistic metric. The ‘dust infall’ problem is used to demonstrate FDV’s ability to 
accurately solve the general relativistic hydrodynamic equations since it utilizes the 
Kerr metric. This example and the analytic solution are presented in detail in Hawley 
et al. [1984b]. The FDV results for this problem carried out by Richardson [2000] are 
presented below. 

In this example problem, the geometry of Figure 27.3.4.2 is used. Here, particles are 
released at a specified distance from the black hole and the ‘free-fall’ velocity of the 
particles into the black hole due to the gravitational pull and the density distribution 
are calculated along the radial components as the matter accretes into the black hole. 
Although the two dimensional geometry is used for simulation (Figure 27.3.4.2), basi- 
cally this is a one-dimensional steady-state problem in which pressure is ignored since 
particles in free-fall are noninteracting. The outer boundary condition is that of the ana- 
lytic solution which corresponds to a velocity of 0.296 and a density of 0.0093 at a radial 
distance of 18.1. Initially, no inner boundary condition is applied. The lack of an applied 
inner boundary condition is an important concept since the boundary conditions for 
most astrophysical problems are not known. The fixed boundary condition at the outer 
boundary is the same as the initial condition. Elsewhere, the initial conditions, velocity 
and density, are set to negligibly small values. Once the density starts to accumulate, the 
proportional flux is applied, using the FDV flux boundary conditions specified close to 
the event horizon. 

Figure 27.3.4.3a shows the dust infall velocity profile where the coordinates (r, ) 
are plotted in the plane and velocity is along the z-axis with the black hole in the center 
[Richardson, 2000]. Matter is equally distributed around the outer boundary nodes. 
The matter flows toward the black hole with increasing velocity until a point where 
the velocity suddenly drops to zero near the surface relative to the outside observer. 
The results are symmetric indicating the correct application of the multidimensionality. 
Figure 27.3.4.3b represents the density profile. Particles flow into the system and build up 
at the surface. Some of the particles are passed through the boundary into the black hole 
as discussed above; otherwise the density would continue to build rather than reaching 
a steady-state solution. The no-boundary condition case was applied to obtain these 
results. 

The density and velocity curves for the case where no inner boundary condition was 
applied is shown in Figure 27.3.4.4. A CFL number of 0.25 was used for this case, and 
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Figure 27.3.4.3 Dust infall velocity and density profiles [Richardson, 2000]. 


the steady-state solution was found after approximately 550 iterations. The dashed line 
shows the analytic solution. Since the FEM flux boundary conditions are imbedded, not 
applying them with specific fluxes is not the same as having no flux at the surface. This 
is shown, otherwise a steady-state solution would not have been found. The solution is 
very stable, and the profiles are very similar to the exact solution. The error from the 
exact solution was found to be 11.0% for the velocity and 6.0% for the density. The 
profiles of the variation parameters ss and sę are interesting since the sharp V-shape 
feature corresponds to the point where the velocity profile begins to decrease rapidly 
to zero. The s; and s; profiles are very similar to the density profile. 
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Figure 27.3.4.4 Dust infall with no inner boundary condition [Richardson, 2000]. 
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Figure 27.3.4.5 Dust infall with proportional inner boundary condition of 0.1 [Richardson, 2000]. 


Figure 27.3.4.5 shows the density and velocity where a flux equal to 0.1 times the 
final density was applied at the inner boundary. A CFL of 0.2 was used in this case. This 
solution is not as stable as the one shown in Figure 27.3.4.4 where no inner boundary 
condition was applied. The errors for this case were 11.0% for the velocity and 6.3% 
for the density [Richardson, 2000]. 


27.4 SUMMARY 


Active research toward computational relativistic hydrodynamics has been in progress 
for the past three decades. Efforts are being made to provide reliable computer codes 
such as in Font et al. [1998b, 1999], in which the FDM with Roe schemes and flux vector 
splitting techniques have been examined to resolve relativistic shock wave problems. 
Recently, FEM applications have been reported in Meir [1999]. Richardson and Chung 
[2000] and Richardson [2000] examined the flowfield-dependent variation theory via 
FEM. 

It is shown in the work reported by Font et al. [1998b] that sources of error depend on 
the initial data being evolved in spacetime or hydrodynamical evolution. For the shock 
tube problem, only the hydrodynamical evolution was relevant since the evolution took 
place on a flat background metric. For an evolution along a coordinate axis, the Roe 
scheme was superior to the flux vector splitting. For an evolution where the shock front 
is along the diagonal, the flux vector splitting was slightly more accurate. The BM system 
tends to be more accurate than the ADM system. 

The large amount of observation data involving general relativistic phenomena re- 
quires the integration of numerical relativity with the traditional tools of astrophysics 
such as hydrodynamics, magnetohydrodynamics, nuclear astrophysics, and radiation 
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transport. In these areas, turbulence and shock waves are the most important physical 
phenomena [Bulbus and Hawley, 1998]. Effects of viscosity, boundary layer interac- 
tions, and turbulence have not been thoroughly investigated, mainly due to numerical 
difficulties as in Newtonian fluids. Sophisticated and controlled implicit schemes must 
be devised to cope with convection-diffusion interactions. Toward this end, the role of 
the FDV theory introduced in Sections 6.5 and 13.6 is expected to be important and 
should be investigated in the future. 
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APPENDIX A 


Three-Dimensional Flux Jacobians 


For three-dimensional flows, the vector of conservation variables, U, can be defined in 
terms of a new set of variables, l = pu, m = ру, n = pw, and e = p E 
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Explicit forms of Jacobians for convection, diffusion, and diffusion gradients are 
derived as follows: 
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APPENDIX B 


Gaussian Quadrature 


Gaussian quadrature is one of the most accurate numerical integration methods. In 
general, the points of subdivision may not necessarily be equidistant, but they must be 
symmetrically placed with respect to the midpoint of the interval of integration. 
Consider the integral under the curve u — f(x) between the intervala and b depicted 
in Figure B.1a. The endpoints may be replaced by the nondimensional quantities — 1 
and 1, as seen in Figure B.1b for u = f(é). 
The integral for Figure B.1a is 











b 
I(x) zi f(x) dx (B.1) 
where x may be written in terms of & as 
and 
b—a 
dx — ( је (B.3) 
2 
Thus, 
b b— 
u= t= h 2 (259): | ле 
where 
peg b—a 
Код = = | f) - ^7 * 16) (B4) 
1 
к= | лю (B.5) 
al 
It is possible to write (B.5) in the form 
I(£) 5 wi f(&) -F w2 f(&) - + wn f Èn) (B.6) 
in which w; and f(&), with i = 1,...,n, are the weight coefficient and abscissae, 


respectively. This implies that 7(€) contains 2n unknowns and requires 2n equations 
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a b X 
(a) Cartesian coordinates Figure B.1 Integrals under functions u = f(x) 
апаи = f(é). 
u-f( 
fE) ^ 


-1 0 1 E 


(b) Natural coordinates 


to uniquely define these unknowns. Let f(&) be written as 
Р) = а + eë H cE? H H Cng! (B.7) 
with m = 2n. Substituting (B.7) into (B.5) gives 


1 
=f К) а = 2с кооз (В.8) 


Writing (B.7) at each point of subdivision yields 
ЈЕ) = а + cof +++ + mE 
fl) =a toe +. tome 


f(En) = с ФОКЕ, + + cue 
Substituting these into (B.6) leads to 
I(£) = Ш (ci + Сё Ter aur" ^) 


+оо (а - eot + +++ + Cbs") 


^r wp (cei + оё +: + cme) 
or 
ДЕ) = с(иј + и + -- + ил) 
+о(шё + woe +--+ + wan) 
+ са (ил + и) + + Wak?) (B.9) 


+ Cm( wie? + webs? + +++ + wnb) 


GAUSSIAN QUADRATURE 


Equating (B.8) and (B.9) yields 


wy tweet + wn = 2 
wi + w2& +--+ + wr&: = 0 
(B.10) 


2 
wig + wok? +++ + Wags = 3 


Writing 2n of these equations and solving them simultaneously would make it possible 
to yield the values of 2n quantities of &1, &,...,&€n, wi, W2,..-, Wn. 

The numerical integration performed in the manner described above is called 
Gaussian quadrature. The reader should consult the standard book on Gaussian quadra- 
ture for tabulated results for the weight coefficients w; and abscissae f(&;). For n = 2 
and 3, these values are 





п ш Ši 





2 1.0000000000 0.5773502691 


= 0.555555553535 | = 0.7745966692 


ооо о NM 


= 0.8888888888 0.0000000000 





Here the weight coefficients are symmetric about & — 0 for the abscissae being anti- 
symmetric about & — 0. For example, for n —2, there is £j; = +0.5773502691 for which 
w; — 1. Similarly, for n = 3, there is €; = + 0.7745966692 for which w; = 0.5555555555. 

Note that the solution of simultaneous equations (B.10) is laborious. To avoid this 
difficulty, various polynomials of standard form (Legendre, Hermite, Chebyshev poly- 
nomials, etc.) may be utilized. It is known that the Legendre polynomials are considered 
most efficient for this purpose. 





Gaussian Quadrature by Legendre Polynomials 
We consider the integral (B.5) in the form 


1 n 
[а= Ул) (B1) 

E k=1 
Our problem is to determine the 2n constants, w,, w2,..., Wn, €1, &,..., &, and it is 


noted that the integral of (B.11) is exact if the integrand f(£) is a polynomial of degree 
2n or less. 

The associated points (k — 1,2, ...71) are equal to the values of the roots of a Leg- 
endre polynomial ¢,(&). Let us arbitrarily take a polynomial g,(&) of degree n such 
that 


8n(E) = aodo(E) + cdi (E) +--+ + Onda(E) (B.12) 


where o(&), b2(E), ..., dn(€&) may be found in a standard text. As an example, let us 
suppose that, 
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for n — 3, 
T aud T iud 
g3(£) = ap + mE + 022 (35 = 1) + 035 (5§ ede) (B.13) 
Comparing (B.13) with 
en(E) = 14 3& 44g — 7E? (B.14) 
we obtain 
E _ 6 _8 _ 14 
ay л» од = 3" ба= 5: оз = 5 
which yields 


&:6) ^ 16(E) - $61) $28) - 966) 


This simple example serves to show that any polynomial g,,(€) can be written in terms 
of the Legendre polynomials. 
From the orthogonality property of the Legendre polynomials, 


1 0, (тж п) 
| Фа (Б =! 2 
zi 2n 1 (m = п) 


we have 


1 1 1 
| (Он е | AOON l o1: (E)6,(E)dE 
=1 sj 1 


1 
+ | афа =0 (В15) 

Comparing (B.15) with (B.11) and noting that g,(£)o,(£) is the integrand, we have 
wign(&) bu (51) + w28n(E2)bn(E) + +--+ WaSnlEn)bn(En) = 0 (B.16) 


Since g,(£) is an arbitrarily chosen polynomial, the only way that condition (B.16) 
may be satisfied is by 


d, (&) = bn(2) = --- = $,(&) -0 


In other words, the associated points 1, &,..., &, are the roots and the Legendre poly- 
nomial $,(&£) = 0. For n = 3, the roots of ,(&€) = 0 are 


WE) = os(€) = 568 — 38) =0 


Now we turn to the determination of the values of the weighting functions w,(k = 
1;2,.45 n). By definition of the Lagrange polynomial, any polynomial $,(£) of degree 
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n passing through &(k = 1,2, ..., n) points may be expressed in the form 
Ф.) = У Ф(&) (8) (В.17) 
k=1 
Hence 
1 1 n n 1 
[ es» [ 3566014 - oo Go f. («t (B.18) 
-1 -1 k=1 k=1 -1 
Comparing (B.18) with (B.11) yields 
1 
w= f п) (k 2 1,2,...n) (B.19) 


By virtue of (B.11), we can rewrite (B.19) as 


'Ф@ зе 
= Te a f= a 


For n = 3, we have 








(B.20) 


ME) — &:(E) = F(E- 38) 


YO = 46) 5E - 1 


3 3 

Thus, using £y — ы £j 20, & = is 
| 1 1 5 (56° - 30 _ 5 
BELGE f. | «е, 


1 
1 1 (563 — ЗЕ) 8 
-4 / 2 d 
2150) – 1] 


= 1 [2 5058 En E 
TOJ A 


It can be shown that the general form of the integral (B.20) is 


2 s 2(1—-&) 
[f (E)P(1— 8) — e D? [sa (&)P 





1 €+0 E 








(B21) 
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The values of weighting functions for n — 3 can be directly obtained by using (B.21): 


2(1— &) 














оное] 
es) з 
ie s (ss = №2 +з). i 
m 2(1—0) _ 8 
[eso — 3000 5| 
00), 


1 9 3 29 
БЕ — 30; + 3) | 


The abscissae and weight coefficients of the Gaussian quadrature formula calculated in 
this manner are tabulated in Table 9.3.1 for the range n = 2 through n = 10. 


Example 1 


Using the three Gaussian points n = 3, integrate the following with Gaussian qua- 
drature: 


3 
ie X? cos xdx 
0 


For this problem, 





раи 93 3-0 622.2; 
dE 2 9 3 ]9—9T3 
3 
dx 4 
X 745 
thus, 


3 3 fi 
= 2 = 
1= | хе соѕ хах = ala f(&) d£ 


= > f. Е + | cos ва + | dé 


= Sf Рё) + we f(&) + ws f(&)] 
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ое] 
ECT G3] m 


Since the exact solution for this problem is J = —4.9522, the error in this case is 
0.327%. 


Example 2 


For 2-D and 3-D problems, the Gaussian quadrature formulas are, respectively: 


ПЕЕ f. f. Jead да УУ Е.а) 


і=1 ј=1 


||| по.» дахауа:= f. f. L Рт) а 


атас = pM p» wi wj wx f(&i, nj, Се) 


i=1 ј=1 k=1 


Note that the abscissae values for mj, C are the same as for £j. 


Example 3 


Consider the integral for the isoparametric element: 
д 
Ix, y)= | | 77 fE т)ахл ах; 
OX; 
n n 
Ет) = У У шш; (Е, ту) 
= је 
Let N= M =1,n = 3, and assume, for simplicity of illustration, that 


1 + 22 + тр + ТЕ 


ful ту) = IFEF 


The Gaussian quadrature integration becomes 


f. | fi (i nj) 4 Уу ныл) 


i=1 j= 

= ww fir(&,m) + wiwe fir(&, m) + wiws fir (1, ns) 
+ изил ја (2, ту) + ww ја (6, тр) + wow fir (&, тз) 
+ w3w1 ћа (6, ти) + w3we Ла (83, тр) + шзшз ја (63, пз) 
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— (0.55) - + (—0.774) + (—0.774)? + с 


1— 0.774 — 0.774 
1 + (–0.774)2 + 0 + У 
1=0,774=0 
1 + (—0.774)? + (—0.774)? + TACTA] ns 
1 — 0.774 -- 0.774 


+ (0.555)(0.888)| 





т (0.355) 
= 8.4444 
For the finite element analysis using two- or three-dimensional isoparametric ele- 


ments in general, one may obtain reasonably accurate results with several Gaussian 
points in each direction. 


APPENDIX C 


Two Phase Flow - Source Term Jacobians 
for Surface Tension 


U, p p 0 
Ur p F £ 0 
U=|U3) = рм | = | т В = pf 
U, pvi m» Ph 
Us pE e pfivi + рљуг 
0 0 0 0 0 
0 0 0 0 0 
B 
d= a = | ада da 0 0 0 
dà da 0 0 0 
ds, ds. ds3 ds 0 


where 


Fi |F jl. 
= pe ; im J L pF, Ih F, 
р); = р&: + О Q; (ТЕ: jj [File E 





Dimensionless form: 


p* liq Es HL 
i= Ej Е; 
ет" scr IER) 


where Froude and Weber numbers are used to make the relationship dimensionless: 





2 
Fr = Voo We 
Si 


_ рооУ 1, 





ч 


о 
: £. | | 
Since p F = € replace F = — in terms of the independent variables 
p 


simes- ечен) (9 


1 


Fil; - [Grot]. - WOO]. 
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1940.1), 
(0,91 19. 





Die (2), л (5). 





а 0 0 
ов || ә 0 à 0 
au, = Фа | = ap pfi = = ра + О 
i ап ; pf P pg + О» 
dsi pf - pf рам + рау + V1 Qi + у О 
д д д д 
Ф = ap (ai + Q)- n «72. Фа = E lpg + O) = g+ Č and 
д д 
ds) = a, (oii + pgov2 + v1 Qi - v2Q») = givi + g2V2 + “28 + nn 
where 
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weal Ox Tangon 
"OOI uM 
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where 


F 1 1 1 1 1 

— = – Е; – — |р ;, Ка; = 1(Е,Е,)?2 | = (ЕР) (ЕКЕ); 
(5), Ы Е, [( A FA) |, z EEN (ЕКЕ 
_ 1(ЕЁкЕкК+ ЕКЕ) _ (ЕКЕ) 


2 | Fl |E xl 


Kj BOR ғ) 


Е] = Е] 2 |E? р 








апа 


Е Е Е Е Fi F 
OAOA Or 0-9), D 
P/ k Jd Р/ к) у P/ k p P Jj рл к 


Е F 1 1 1 1 
(5-24) (1) arien- (=h) pikon 
p p? J; \р/; P p^ V P 


1 1 2 1 1 
=~ 5p.) Fat —F jet (2 UR es — Fit 
p2 J p J p3 J p? J p? J 


(Ебу), = 2E jkFk 


di? 0 0 
ов || 5 0 à 0 
au, = Ф | = 32 pfi e pai О 
2 | dig pf pg» -- Q» 
ds; оћ pf pgivi - pg2vo -- v1 Oi 9 v0» 
д О, 
d = — = ———, 
52 zg PE + Q) 36 


dQ 


0 2 
dp = — + = , and 
42 ae (P82 + Ох) 96 а 


О) = м + у; 


X S 
SE 
со 
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5c - (5) LO ү 2| (5) Falta, 











ae ЗІҢ" |F 4]? [Е к“ 
where 
1 1 
[(5) rj Ебу [(1 [(5) rj 
р/к _ _(Ёж (| ) Fal + EXE dag 
Е] Е] р/к ЕА] 








di3 | 0 
ов |®з 9 0 
au, ~ | |= = 0 
9003 й д (pvi) р} i 

ds pfi - pf ре + О 

di4 0 
ов |% 3 0 
Aer oes aia. | es К = H 
Ui || УУ) | р» : 

= phit+phl Leg О 


dis 
dos 
oB aly _ д 
dU; || dE) 
das 
dss Pi + " 
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APPENDIX D 


Relativistic Astrophysical Flow Metrics, Christoffel 
Symbols, and FDV Flux and Source Term Jacobians 


D.1 METRICS AND CHRISTOFFEL SYMBOLS 


The metric tensor gag is related by the square of the line element as 
ds? = gagd x" dxP 
with the Minkowski form, 
—1 0 
0 0 
ee ДЕ] 
0 


coro 
Em C C 


0 
ds? = -dt + dx? + dy? + dz? 


The Kerr line element is of the form 





^ — a?^sin?6 2.Mr sin?0 
ds? = de dt? — 2a = dtd 
0) [0] 
г? + a2) — a2 Asin0 
eee aye + dr? + odo? 
(92 Д 
with 
А =? -2М'+а? о? =? + а?соѕ?Ө 


The general relativistic Kerr metric with the angular momentum a per unit unit mass 
M, 





^ -- a? sin? 0 a sin? (А — (r? - a?)) 
O и пе 7 
2 
0 — 0 0 
бов = A 
0 0 w 0 
asin? (А — (r? + а?)) a? sin^ 6^ -- sin? 0(r? + a7)? 
w? Ts w? 
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The Christoffel symbols for the Kerr metric are calculated from the metric terms, 


2 (—Mr? + Ма? соз? Ө + азт ) 
§00,1 = a 





—4a’ sin 0 cos 0(r? + a* — Mr) 














800,2 = did 
2a Msin? 0(r? — a? cos? 0) 
8031 = 8301 — — — —— zy — — 
о) 
—4a Mr sin 0 cos 0(r? 4- a?) 
803,2 = 830,2 = ——_ — — 
о) 
2(— Mr? 4- a? cos? 6(M — r) 4- à?r) 
8111 = oF 
—24? sin 0 cos 0 
8112 — —— 7 
g01=2r 2722 = 2а? соѕ Ө ѕіп Ө 
ET a? sin? 0 cos? 0(r — M) + r sin? 0(Mr — a?) 
--2a?r cos? 0(r? -- a?) -- r? — a*r 
8331 = oe 
 2sin8 cos o (92 бег — 4MrPa?) 4 r?(r? + a* + 207?) + дайт? 
+ 2a° + cos? 62r4a? + 4a‘ sin” 6 cos? 0A + 2a* sinf 0 A 
8332 = i 


о) 





800,0 = 800,3 = 803,0 = 8033 = 811,0 = 811,3 = 822,0 = 822,3 





= 830,0 = £303 — 933,0 = 8333 = 0 


00 _ §33 2% = g” _ — 830 
800833 — 803830 800833 — 803830 
Hol 1. 22 _ 1 33 — 500 
gu 822 800833 — 803830 


Г? 2 r5, 2 T9544 2 T5, = Г = Г = ГО = ГОзз = 0 








1 1 1 1 1 1 1 1. 
Гу = Го = Гр = Гу = Га = Га = Га = Гру=0 





2 2 2 2 2 2 2 2 
Гу = Гр = Гр = Гу = Га = Га = Га = Гу = 0 


3 3 3 3 3 3 3 3 
Го = Га = Го = Га = Гр = Гу = Гу = Га=0 





1 
Por = P10 = = (8° 8001 + 8° 830.1) Г = ГО = = (22002 + 22302) 


0 0 
Г з=Га= 


NIe NIe 


2 
1 
5 (8"" 803.1 + g” g33,1) Гоз = Гоу = (gos. + g” g33,2) 


1 1 1 
Th = -58 8» Th = Th = = юл ri = 35 Ei 
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1 1 1 
Tri = TA = ae Ёз г» = и r4 = = ма 


1 1 1 
г = – 58802 Г» = Г» = — 58° 803.2 ri = = иә 


1 1 1 
Г = Га = <8" 9001 T= ae Bum Га = -58 833.2 


p = I, = (2? 909.1 + 878391) D = r5 = (2% 800.2 + g” 830,2) 


NIe NIe N 
NIe NIe 


p = Io = (2? gos. + £783) D = [s E (g? 905.2 + g” 833,2) 


D.2 FDV Flux and Source Term Jacobians 


The three-dimensional Jacobians for ideal fluids for the general relativistic Kerr metric 
are derived similarly as in Newtonian flows. The special relativistic Jacobians can be 
deduced from these by setting g = —1, g!! = 222 = 63 =1, andg™ = g*° = 0. It is 
important to note that the Christoffel symbols are not dependent on the conservation 
variables. This allows the source term Jacobians to be written as a combination of the 
other Jacobians. 


Convection Flux Jacobian 


1 
0 — 0 0 0 
AW 
11 11 
2,8 8 
(v. 2 гл 0 0 gu 
re (“АМУ №) њ WM 0 0 
—hWV4Vi4 
g? 
30 V 0 WM -W?- 
8 Р о 3 1 1500 
и = | ЋУ + — 5 
| = pw? ) 
0 1 0 0 0 
1 
0 0 — 0 0 
AW 
(-hWV1 V2) V VW о 
22 22 
2,8 8 
ssp owe) omo m 
—hWV2V3+ 


30 о uy ъ -V 
8 P œ% | 2 2 
у> | АИ + — 
Fal + ow? ) 
0 0 1 0 0 
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gn 5 6 1 1 pg 

690 hw hW g% 

g ge 

пу ( ТТ и) љо и – И = 

g g 

a 30 30 

5 туу (S, - и) d X = m 
30 33 33 

& 2 6 8 
пи (205 E Ea) 0 0 2% —2%+ m 

0 0 0 1 0 


Diffusion Flux Jacobians 


0 0 0 
EL bil (6 57] 18] 5:19] 


b[10] Па] [12] 513] 514] 
b[15] b[16] b[17] b[18] [19] 
bi[20] 6:21] b:[22] 623] b;[24] 


= -Wo (сл + гају w?) 


Yy + + (2), Е Gk (=),) 


Vy 1 y? 1 3 
+W? D; ae = V! + E V? + £ 2 
а а 





11 2 T 
x (gh + W Avo) И = ал) 
а 


b1[6] = Wo(B, А + 243 BV! W?) 
_ К +V,B,,) + W(Bi + B2 + B3)(g" + wet) 
+W? Ao (2BV! + BV? + BV?) 
+ 20 (а „У! – а В) 
517] = Ууо(В А) – 2Е (У АВУ1) + 2 (фл), | b1[8] = Wo(B,34) 
— 2£(W? A BVi) --2W(qu, V!), b1[9] =0 


yt 
b1[10] 2 -W?o (Av V? +2A3;— Lv) + у (а. у“ = zy Eg yi y) 
а 


y? Vi, 
«ew trag e vi(( E 


1 ?„ 
+V s + Ag + Aig 





у! 
) + Аз + As) + cup +А7) 
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b1[11] = Wĉo(B,1 V! V? + ABV?) — W° (B(V?,: +47) + УВ, + ВУ! +A1) 
+ V'V?,1 B) + W(qi V? +q V' + qB) 
51112] = УЗо(В У! У2 + A, BV!) — EW?(B(V',, +As) + У! (В,, + ВУ? +А1) 
+У?У!,„ B) - W(quaV? + QV! + 1B) 
b1[13] 2 W^o(B,,V! V?) — EWP (BV? V4 -V!V?., B) - W(qu, V? - q2, Vl), 
b1[14] = 0 
3 1173 ү! 3 3 dy 1. 34A 
b1[15] 2 -W^o( Ai V! V. qo ae а ү 
3 


е 


"m 
уз, 
+v'((—) + Ag+ Au) 
51116] = УЗо(В, УТУЗ + А ВУЗ) — ЕУУЗ(В(УЗ,, +А) + УЗ(В,, + ВУ! 1 +А) 


EV Va В) + у (а УЗ + аза У! + а В) 
ЬЦ17] = И?о(В,2 УУ) – ЕИ? (ВУЗУ! +? В) + W(qi nV? + фл У") 


1 1 
(Vi, Ae) + v(( ^) + Аз + As) + css + As) 


b1[18] = Wĉo(B,3 V! V? + Æ BV') — EW?(B(V!,, +45) + V'(By, + ВУЗЗ ФА) 
+ зу! В) + Wai» уз F Qq3,v у! Яг ai B) 
b1[19] = 0, 


yi 
b1[20] = -Wio( Av: + А ~) + (исл + As) 


+ ww + 5% +2020? + ag?)) + фо 
5121] = УЗо(Вл У! + A5B) - £(WP(BV!, + А) 
+WB, (W° + 8 + 272 УЗ + 2270)) + У/а1 
51122] = УЛо(Вљ У!) – (W° BV" у) + Wai», 
b1[23] 2 W?o(B,5 V!) — £(W? BV!,5) + У/а v», 
b1[24] = 0 


where 


A-VBj,-VB;t-HVB& —As-glut(ViViw), 
А = И, +02, - V2, 


у! y? уз 
А = УЗ — + У; — + Уа —, 
а а а 
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yl у! у! 
-v(2). «v(— ), (Z ) ‚ A = V!V!1 +V? V! yis 
, 52 3 


Q Q 
A =V! Va +V V2 +V V3, A = V! V? 1 +V V? 2 +V УЗ а, 
y! y2 уз 
eM ru РУ а Ajo 2 V!V! 4 V1? e ytys, 
Ај=Тл + Т, + Т,з, Ар = ЫЙ? ЕЙ? 
Аз= у2у! + угу2 + угуз, Ам = УЗУ? + У?У? + VV, 
А 5 =” гр VVW?) EY = g ES (Vive WwW’), 


y? у! уг уз 
ту –— Фу —– Ру + vt “ү? 
Q а Q Q 


в= У — С КЕ С +y v 
e y as. a 3 


> 





> 





у! y? уз 
«(2,05 
271 a7 2 &€ 73 
Ар= У! --V2,4 +У? 1, Ап = У! -V2,5 ФУ3,, 
у! y? уз 
A — Vl, +У?,з Ер а Аз = ү! LE Via — = Via —, 
а Q а 
уз уз уз 
eee), (2), (e) 
ay 1 у ә a / 3 
О = Ај + ТУ (Ар + Аб + А) + А), 
1 ЂЕ 
= » = "=>, — d , — W 
phW? "73 ита "oh 


= –КО(2 + W? Aio 
= —kQ(g? + W Ais 


| Ф = –Ко(8° + И Аз), 
) 
W? A 24- 


Noa = 





y + Ve ds Vu 
(6 + W? Ajo)t W| a a a 
+Ao3 + As + Ao + Asg + Ал + Ада 


Ф = -«(вугафу + V? + V°) + (g + ИА) тИ? (В, + A + вла) 
qd, —k(BW? V! Q + (е! + И? Ао) т И? (В, + А + ВАд)), 
div 2 —k(BW? V! Q + (61 + И Ао)тИ? (В, + А + ВА)) 
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0 0 0 0 0 
415] 4[6] 401 418] 409 
а=|4[10] апп] 4[12] a[13] a[14] 
4115] а[16] 417] 418] a[19] 
4120] а[21] 4022] 4123] 4124] 
415] = (а3[20] + Б3[20уг ов + (а115] + БИ5ЈГ 51 + (а2[5] + P2[5]) F2 
+(a1[10] + b1[10]) t21 4- (a3[15] + b3[15]) P! 35 - (a1[10] 4- Б 10) г 5 
d[6] — Г! о + (а3[21] + P3[21])r!os + (а1[6] + P1[6]) T! i1 4- (a2[6] 4- P2[6]) 12 
K(a1[11] 4- P1[11])r + (а3[16] + 5b3[16]) ! 3 + (а1[11] + БИГ: 
d[7] 2 г! о + (а3[22] + b3[22])T !os + (a1[7] 4- P1[7])T 41 4- (a2[7] + P2[7])T 15 
+(a1[12] + b1[12]) t21 + (a3[17] + b3[17)T t33 + (a1[12] + P1[12])r l2» 
418] = Г!» + (а3[23] 4- b3[23])r los - (a1[8] 4- P1[8])T | 1 + (а2[8] + 5218 Г "12 
+(a1[13] + Þ1[13]) t21 + (a3[18] + Ь3[18])Гїзз + (a1[13] + Ь1[13])Г!»› 
419] = Г'о + (a3[24] + b3[24])T os -- (a1[9] -- b1[9]) P^: + (a2[9] + b2[9])r "12 
+(a1[14] + b1[14]) Po, + (a3[19] + b3[19]) 35 4 (a1[14] 4- P1[14])r 55 
d[10] — (a3[20] + Ь3[20])г2, + (a1[5] 4- P1[5]) T2, 4- (a2[5] -- P2[5]) T 2; 
+(a1[10] + b1[10])P3, + (a3[15] + b3[15])T 5, 4- (a1[10] 4- P1[10])T 5, 
411] = Га + (а3[21] 4- b3[21])T 2; 4- (a1[6] - P1[6])T 7, + (а2[6] + 52[6]УГ 4 
+(a1[11] + P1[11]) F5; + (а3[16] + b3[16])T 5, 4- (a1[11] 4- P1[11])T S, 
d[12] 2 T2, + (a3[22] -- b3[22])T 2, + (01[7] + Б17])Г?, + (a2[7] + b2[7])T2, 
+(a1[12] + P1[12]) F5; + (а3[17] + b3[17])T 5, 4- (a1[12] 4- P1[12])T 2; 
4[13] = Га + (а3[23] + Þ3[23)r - (a1[8] - P1[8)T 7, + (a2[8] + b2[8])T7, 
H(a1[13] - 51[13]) F5, + (a3[18] + P3[18])T 5, 4- (a1[13] + P1[13]) P2, 
4114] = гё, + (а3[24] + b3[24])T 2, + (a1[9] - P1[9]) T7, 4- (a2[9] 4- P2[9]) 7, 
+(а1[14] + P1[14])T 5, + (а3[19] + 3[19])Г2, + (а1[14] + P1[14])T 5, 
d[15] — (a1[20] 4- P1[20])r 5, -- 2(a2[20] -- 52[20])T 5; 4- (а3[5] -- b3[5]) 3 
+(a1[15] + b1[15])P3, + (a3[10] 4- b3[10])E 5, 4- (a2[15] 4- 2[15])T$; 
d[16] — T2, -- T2, - 2(a1[21] + P1[21])T 5, 4- (a2[21] - 52[21])T 2, 
+(a3[6] + 53[6]) IP}; + (a1[16] + b1[16])P3, + (a3[11] 
+b3[11]) P33 + (a2[16] + b2[16]) 13, 


N 
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а[17]=Г% + Га 2(а1122] + 51122 Г + (a2[22] + b2[22]) Pg, + (a3[7] - b3[7])T 5, 


+(а1117] + 51[17]) P3; - (a3[12] 4- 53[12]) T3, + (a2[17] 4- P2[17])T 3, 


4[18]=Г% + Г? - (a1[23] + P1[23])r 5, + 2(22[23] + 52123) Г 


-F(a3[8] 4- b3[8]) T 3, 4- (a1[18] 4- P1[18])T 5, + (а3[13] 
--b3[13]) T3, + (a2[18] - P2[18]) T3; 


d[19]- (a1[24] -- P1[24])T 5, + (а2[24] + b2[24])T' 5, + (a3[9] + b3[9]) T3, 


+(a1[19] + b1[19])P3, + (a3[14] + b3[14]) T5, + (а2[19] + 5219] T$, 


4120] =(а1120] + 51[20])T 9, + (а2[20] + 62[20])Г0, + (а3[5] + 63[5])г°, 


+(a1[15] + P1[15])r9; 4- (а3[10] + Б3[10])го, + (a2[15] 4- Ь2[15])Г®, 


а[21]=Г9 + г, + (01[21] + Б1[21])г0, + (a2[21] + Б2[21])г, 


+(а3[6] + b3[6]) T2, 4- (a1[16] 4- P1[16])T 5, + (a3[11] 
--b3[11])r5, 4 (a2[16] - P2[16])T 9, 


d[22]- T5, + Г®(а1[22] + P1[22])T0, + (a2[22] + b2[22])re, + (a3[7] + b3[7)) re, 


+(a1[17] + Ь1[17])Г% + (a3[12] + b3[12]) P23, + (а2[17] + £2[17]) r9; 


d[23]- T5, + 3, + (a1[23] + P1[23])T 8 + (а2[23] + 52[23])T 


+(a3[8] + b3[8]) T; + (a1[18] -- P1[18])r2, + (a3[13] 
--b3[13])r5, ^ (a2[18] - P2[18])T S, 


d[24]—(a1[24] -- 51[24])T 9, + (а2[24] + b2[24]) To + (a3[9] + b3[9]) F0, 


+(a1[19] + Ь1[19])Г® + (а3[14] + b3[14])T 5, + (a2[19] 4- Ь2[19])Г®, 
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Homework Problems 


The following homework problems are prepared assuming that this book can be divided 
into three semester courses with three credit hours each: CFD I (Chapters 1 through 
4 and 8 through 11), CFD II (Chapters 5 through 7 and 12 through 16), and CFD III 
(Chapters 17 through 27). Instead of providing homework assignments at the end of 
each chapter, some selected problems are given in this appendix. An emphasis is placed 
on comparisons between FDM, FEM, and FVM. Through these exercises, it is hoped 
that the reader gain appreciation for studying all available methods without prejudices 
so that, at the end, advantages and disadvantages of each method can be identified. This 
will be beneficial in making decisions on the most suitable choices for your problems at 
hand. A sample computer program can be found at http://www.uah.edu/cfd as detailed 
at the end of this appendix. 


Homework problems for CFD | 
1. One-dimensional problems 


1.1 Given the differential equation 
2 


аи 2 
qa = fo) О<х<1, f(x)=4x"—2x-— 4 


Boundary conditions: 
du du 
(A) u(0)=0, (B)u(1)--1, (C) 10) Е 


Develop a computer program to solve the above differential equation by FDM, 
FEM, FVM via FDM, and FVM via FEM, using 4 elements, 8 elements, and 16 
elements. Draw the solution curves using computer graphics for the following 
boundary conditions: 
(1) (A) and (B), (2) (A) and (D), (3) (B) and (C) 
Compare with the exact solution and provide comments on your results. 
1.2 Given the differential equation 
аи 
aoe 
Exact solution: u = x? + cos x 


—3 








u= f(x), f(x22-2cosx— x? 0«x«1 
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Boundary conditions: 


(А) u(0) 21, (B) u(1) = 1.54, 


(C) 8“ (0) =0. (D) 2 (1) «116 


Develop a computer program to solve by FDM, FEM, FVM via FDM, FVM 
via FEM, using 8 elements, 16 elements, and 32 elements for the following 
boundary conditions: 


(1) (A) and (B), (2) (A) and (D), (3) (B) and (C) 


Compare with the exact solution and provide comments on your results. 


2. Two-dimensional elliptic partial differential equation 
Consider the two-dimensional heat conduction equation: 


eT т FT. 
əx? ay? — 


in a rectangular plate (L = 2 т, Н = 1 m) with the boundary conditions as shown. Use 
T = 0 at all interior nodes as an initial guess. Develop a computer program to solve 
using the 40 x 20 mesh. Double and triple the mesh sizes to compare with the exact 
solution: 





N no 
1— (-1)'sinh(nu(H — y)/L) . nux 
T= 19|2 
| 3 nu sinh(nwH/L) L 


| (Try N — 100 and 500) 


T=0 T=0/1m 


T, =200°R 
| 2m | 


Use FDM (direct method, Jacobi, Point-Gauss-Seidel, PSOR, LSOR, and ADI). 
3. One-dimensional parabolic partial differential equation for Couette flow 


ди д?и 


a a 
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Top plate fixed 


у = 0.0001 т12/5 


= — Х 
á Fluid motion 


Ay for x volocity and 
At for time evolution 
in the x-direction, 

as shown here 





uo — 20 m/s Initial conditions t=0 о= ш, у= 0 

H = 30 mm u=0,0<y<H 

Ay = 2 mm Boundary conditions t>0 џи=иљу=0 
u=0,y=H 


Develop computer programs using the following methods, show the results graphically, 
and provide comments. 
FTCS Explicit Method: 


(1) At = 0.02; (2) At = 0.0205 
Crank-Nicolson Method: 
(1) At = 0.02; (2) At = 0.0205 
4. One-dimensional hyperbolic partial differential equation 
41 Consider the first order wave equation: 
ди ди 


oe ES esti 
a 7m 


with a — 330 m/s. 
Initial and boundary conditions: 


u(0, t) 2 0 x=0 
u(L, t) = 0 х= Г. 
и(х,0) = 0 0<х < 10 


u(x,0) = 15 зіп (2020) 10 = х < 80 
и(х,0) = 0 80 < х < 200 
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with (a) Ax = 4.5, At = 0.014; (b) Ax = 4.5, At = 0.01; (c) Ax = 4.5, At = 
0.006. 

Develop computer programs to solve using (1) FTBS method, (2) Lax- 
Wendroff method, and (3) Crank-Nicolson method. Show graphically the re- 
sults at f = 0.5 sec for various Courant numbers. 

Consider the second order wave equation: 
Pu PU ~ 
92 axe — 
Solve the above equation using the midpoint Leapfrog method. Show the re- 
sults at f — 0.3 sec for various Courant numbers. 
Initial and boundary conditions: 


du(x, 0 
u(x,0) — f(x) UED < g(x) =0 
u(0,t) =0 x=0 
u(L,t) 20 х=, 
u(x,0) 20 O0<x<10 
u(x, 0) = 60 sin —— 10 < x < 20 
u(x,0)=0 20 < x < 30 


4.3 Consider the nonlinear convection equation: 


— +u— =0 
ar Ox 
or 
ди OF 1 
0 = –и? 
ua te. 
with 


u(x,0 22 OK<x<3 
u(x,0)=0.5 3<x<5 


12 34556 


Solve using (1) Lax method, (2) Lax-Wendroff method, and (3) MacCormack 
method, with At/Ax =1 and At/Ax — 0.5. Show the results graphically at 
1 = 0, 0.5, 1.0, 1.5, апа 2.0 ѕес. 
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5. One-dimensional Burgers’ equation 
Consider the following: 


Nondimensional form: 


ди + ди ди 0 
m u——vy—-— 
9t "3x ax? 


Conservation form: 


ðu ӨЕ а 1 
ш = 0, F= z 


91 Өх d 
Alternate form: 


а дЕ 
ди адиби ДВР 
Ot Ox 0x? ди 


Solve using (1) FTCS explicit method, (2) MacCormack explicit method, and (c) BTCS 
implicit method. 


Boundary conditions: 
u—2atx—-—9 and u—-2atx 29 
Exact solution for these boundary conditions, v — 1: 


2sinh x 


cosh x — e~! 


Use Ax = 0.2, At = 0.01. Compute at t — 0.1, 0.4, 0.8, 1.0 sec with (a) Ax = 0.2, At = 
0.02, (b) Ax = 0.2, At = 0.05, (c) Ax = 0.5, At = 0.01, and (d) Ax = 0.5, At = 0.05. 


6. Repeat Problem 2 using FEM (GGM, TGM, and GPG) 
7. Repeat Problem 3 using FEM (GGM, TGM, and GPG) 
8. Repeat Problem 4 using FEM (GGM, TGM, and GPG) 
9. Solve the two-dimensional Poisson equation using FEM (GGM, TGM, GPG) and 
FDM 
Зи д?и 

- tat f(x, y)=0, f(x. y)--2y 
Exact solution: u — x?y 

Boundary conditions and initial conditions are to be specified (using the exact solu- 
tion) as shown in the figure below, with Neumann boundary conditions to be specified 
at nodes with letter N, and Dirichlet elsewhere. Begin with all interior nodes specified 
as u — 0. Compare the results of coarse, intermediate, and fine grids. For FEM use both 
triangular elements and quadrilateral isoparametric elements for comparisons. Use the 
five-point scheme for FDM. 
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— ою ш oU OQ cc o 























(c) Fine Grid (Halved from the Intermediate Grid) 


10. Repeat Problem 9 for the two-dimensional transient problem 


1 
2у, и= —— + ?у 


2 
af Bz Bye FH =O, f@,y=- = Gene 


1 
(1+0)? 
. Repeat Problem 9 for the two-dimensional transient convection-diffusion equations 


ди + ди 4 ди ди 4 3u f 0 
u у х = У, 
at ax ду "axi дуг | 


1 


= 





1 2 1 3.2 
X = Se T 3 mE 
f 1 ;(s + 2ху 1 j* x "yt —2vy 


до x др rs „9° д?р à ==) f,-0 
u v =). 
дї ax ду əx? ду? P 





1 2 1 2.3 
a = 2xy - —— | - ay? -2 
fy 2 (+20 pu)» vx 


v 2 102,1,10? 
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Exact solution: 


ER 1 Lx? = 1 i 2 
Eq ху, к= ху 


Homework Problems for CFD II 


1. Lid-driven cavity incompressible flow 

Use FDM (ACM, SIMPLE, SIMPLER, SIMPLEC, and PISO). Develop a computer 
program and draw streamline distributions for Re = 10, 107, 10°, 10*, v = 1. Boundary 
conditions: ио = 1 апа vp = 0 at the top, and u = v = 0 at walls. 


L=1 
2. Repeat Problem 1 for a backstep geometry as shown with Umax = 1 at inlet 





| L,=6 | L,=40 


3. Repeat Problems 1 and 2 using the vortex method 
4. Consider the Euler equation (compressible flow) 


д0 OF 
+ 


—+—-H=0 
ot Ox 
p pi ФА | 0 
0= |ри|, F=Al pw+p |, H= |P 
pE (РЕ + рји х [о 


These equations represent the flow of a compressible gas inside a diverging nozzle (10 ft 
long) with cross section given by A(x) = 1398 + 0.347 tanh(0.8x — 4)ft? with y = 1.4, 
R= 1716 


sec? R 


Inlet: 


М =15, p = 1000 Ibf/ft?, p = 0.00237 slug/ft? 
pu = 2.7323 slug/(ft sec), pE = 4075 slug/(ft sec?) 
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Exit: 
Either supersonic or subsonic with u — 390.75 ft/sec 


Supersonic exit: 

p — 0.00237, pu- 2.7323, pE=4075 for0<x<10 
Subsonic exit: 

p = 0.00237, pu = 2.7323, pE=4075 for0<x<2.8 

p = 0.00237, pu = 0.92608, рЕ = 2680.93 for2.8<x < 10 


Solve with FDM using (1) Lax-Wendroff explicit, (2) explicit MacCormack, (3) Flux 
splitting, (4) MUSCL, and (5) TVD methods. Compare your results with the analytical 


solution. 

Supersonic exit: 

x р p M 
0.00 0.002370 1000.0 1.50 
3.00 0.002270 953.50 1.540 
420 0.001898 732.10 1.710 
4.80 0.001650 600.95 1.840 
5.60 0.001335 447.90 2.030 
6.80 0.001170 371.15 2.150 
8.00 0.001148 362.60 2.165 


10.00 0.001142 360.00 2.170 


Subsonic exit: 


z p P M 
0.00 0.002370 1000.0 1.50 
3.00 0.002270 943.5 1.54 
4.20 0.001898 732.7 1.71 
5.00 0.00153 539.6 1.91 
5.01 0.00386 2206.6 0.59 
6.00 0.00410 2400.7 0.47 
7.00 0.00415 2445.1 0.44 


10.00 0.00417 2459.6 0.43 


5. Solve the Euler equations for two-dimensional domain shown below 


66 elements, 67 nodes, uniform 
36 elements, 
1.0 0.8 37 nodes, 
uniform 
Inflow 
0.2 
1.0 1.0 1.0 
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V; 
90 AF; p pi 
aru =0, 0О= |руИ |, F; 2 |pV V; 4 póij 
‘ pE p EV; + pV; 
Inlet: 


М =2, y = 1.4, R = 1716 ft?/ sec? /sec? R, Т = 519 
а = ум КТ = 117 ft/sec, p — 0.002378 slugs/ft? 


u = 2 x 1117 = 2234 ft/sec, v — 0, р = 2116162 


1 
pE = 1 + эр + v?) = 11224 Ibf/ft? 
ү – 


Initial conditions: Use inlet conditions as initial conditions for all nodes. 

Boundary conditions: Supersonic inlet, supersonic exit, slip wall conditions. 

Solve using MacCormack, Lax-Wendroff, flux vector splitting, MUSCL, TVD 
methods. 


6. Repeat Problems 4 and 5 using FVM via FDM 

7. Repeat Problem 1 using FEM (TGM, GPG, and FDV) 

8. Repeat Problem 2 using FEM (TGM, GPG, and FDV) 

9. Repeat Problem 3 using FEM (TGM and GPG) 

10. Repeat Problem 4 using FEM (TGM, GPG, and FDV) 

11. Repeat Problem 6 using FVM via FEM 

12. Develop programs to solve the Navier-Stokes system of equations for Problem 5 using 
all methods required for Problems 5 through 11. Repeat these programs for a geometry 
in three-dimensional, with the depth of x5-direction given as 1 in the figure of Problem 5. 








aU aR; | aGi _ 
ot Ox; OX; > 
p p Vi 0 
U- |pVi|. F; = | pViVj + рӧу |, G; = —ij 
pE p EV; + pV; —ij Vj 4- di 


Homework Problems for CFD III 


1. Develop computer programs to reproduce grids as shown in 


(a) Fig. E17.1.1, physical and transformed geometries 
(b) Fig. E17.1.2, quadratic Lagrange polynomials 

(c) Fig. E17.1.3, three-dimensional grids 

(d) Fig. E17.1.4, clustering of mesh lines 

(e) Fig. E17.1.5, conical body 

(f) Example 17.1.6 
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2. Develop computer programs to reproduce grids as shown in 


(a) Fig. E17.2.1, elliptic grid generation, TFI 
(b) Fig. E17.3.4, surface grid generation, Bezier curve 


о 


. Develop computer programs to reproduce grids as shown in 


(a) Fig. 18.1.7, Delaunay-Voronoi, Watson algorithm 
(b) Fig. 18.1.9, Delaunay-Voronoi, Bowyer algorithm 


4. Develop computer programs to reproduce grids as shown in 


(a) Fig. 18.2.3, advancing front method (AFM) 
(b) Fig. 18.2.4, AFM smoothing 
(c) Fig. 18.4.1, tetrahedral elements, NACA0012 airfoil 


л 


. Develop computer programs to reproduce grids as shown in 


(a) Fig. 19.2.4, adaptive mesh refinement (i-method), GPG 
(b) Fig. 19.2.5, adaptive mesh refinement (i-method), FDV 


6. Develop a computer program for an example of domain decomposition 

7. Develop a computer program for an example of multigrid methods 

8. Develop a computer program for an example of parallel processing 

9. Special term projects: One or two chapters in Part V may be used for special term 
projects so that the automatic mesh generation studied in Part IV can be utilized, leading 
to a complete CFD project. 


Note: Implementations of boundary conditions and methods of solutions for algebraic 
equations vary considerably, depending on flow conditions, geometries, and types of 
equations. They have been discussed in various chapters and sections as summarized 
below. 


Boundary conditions: 1.6.1, 1.6.2, 2.3, 6.7.1, 6.7.2, 10.1.2, 11.1.1, 11.1.2, 13.6.6 
Equation solvers: 4.2.7, 4.4.2, 4.5.1, 10.3.1, 11.5.1, 11.5.2, 11.5.3 


A Computer Program (Fortran 90) for the Solution of Navier-Stokes System of Equations 
Using the Flowfield-Dependent Variation (FDV) Method with Finite Elements 


Note: Computed results and source code available at http://www.uah.edu/cfd. 

This is a computer program for the solution of Navier-Stokes system of equations in 
which all features of flows are included to accommodate a wide variety of Mach numbers 
and Reynolds numbers (compressible, incompressible, inviscid, and viscous flows). The 
governing equations are of the form (conservation form of the Navier-Stokes system of 
equations): 


aU aF; | 96; _ 
ot OX; OX; B 








The solution is carried out using the flowfield-dependent variation (FDV) method 
with element-by-element (EBE) assembly via generalized minimal residual (GMRES) 
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solution scheme using finite element discretizations with isoparametric elements and 
Gaussian quadrature integrations. 


The advantages of FDV method are as follows: 


(1) The first-order FDV parameters (s1, 53) as calculated from the current flowfield 


(2) 
(3) 


(4) 


variables (Mach numbers and Reynolds numbers) assure the accuracy of solu- 
tion. They alter the roles of each term in the governing equations in different 
positions of the domain, reflecting the incompressible behavior very close to 
the wall and compressible behavior or shock wave discontinuities away from 
the wall automatically. This can be demonstrated by contour plots of the FDV 
parameters themselves resembling the actual flowfields. The FDV scheme pro- 
vides accurate solutions in turbulence with DNS mesh configurations and in 
supersonic combustion through FDV Jacobians. 

The second-order FDV parameters (s2, 54) assure the stability of solution pro- 
cess. 

A single program based on the FDV theory is capable of accommodating all 
different flow physics, high speed or low speed, compressible or incompressible, 
viscous or inviscid, in one-, two-, and three-dimensional geometries, reflecting 
the interactions between various physical phenomena. 

The FDV method can be applied to both FDM and FEM geometries. 


Example problems include: 


I. 


П. 


Incompressible viscous flow 
A. Lid-driven cavity flow (two-dimensional, three-dimensional) 
B. Backstep flow (two-dimensional, three-dimensional) 
Compressible (inviscid or viscous) flow 
A. Shock tube (one-dimensional) 
B. Transonic flow (variable cross sections with one-dimensional formulation) 
C. Flat plate flow (two-dimensional, three-dimensional) 
D. Compression corner flow (two-dimensional, three-dimensional) 
E. Supersonic combustion chamber fin-inlet flow (three-dimensional) 
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Index 


Accuracy, 48-61, 187, 372 

Acoustic intensity level, 807 

Additive Schwarz procedure, 654—9 

Adiabatic wall, 206 

Advancing front methods (AFM), 601-6 

Atkin’s algorithm, 580 

Albedo, 876, 892 

Algebraic grid generator, 543-61, 579 

Algebraic Reynolds stress model, 702-3 

Alternating direction implicit (ADJ), 66, 72-3, 
141, 173, 522 

Amplification factor, 70, 78 

Approximate factorization, 73-5, 141, 175 


Arbitrary Lagrangian-Eulerian methods, 912, 914, 


930 

Arc-length method, 571 

Arnoldi process, 385 

Arrhenius law, 737 

Artificial compressibility, 106, 107, 

Artificial viscosity (diffusion), 123- 
140, 368, 371 

Artificial viscosity flux limiters, 195 

Assembly of stiffness (diffusion, viscosity) matrix, 
212-5 

Assembly of source vector, 212-5 

Axisymmetric ring elements, 305, 306 

Axisymmetric cylindrical heat conduction, 335-6 


126 
125, 127, 139, 


Back scatter, 707 

Backward (upwind) differencing, 7, 46 

Baldwin-Lomax model, 702—3 

Banach space, 256 

Base functions, see interpolation functions 

Beam-Warming method, 85-6, 141, 156, 169-76, 
524 

Bernstein polynomials, 581, 583 

Beta spline, 582, 583 

Bezier curve, 581—586 

Bezier patches, 583 

BGK model, 940, 941 

Biharmonic equation, 415 

Black hole accretion, 975-76 

Boltzmann equation, 940—941 

Boolean matrix, 246, 313 

Boolean operators, 609 


Boundary and initial conditions, 9, 17-24, 38—41, 
197-207, 315-20, 347-55, 458-460 
Dirichlet, 17-20, 38-41 
for Euler and Navier-Stokes system of 
equations, 197-207 
mixed, Robin, 38-41 
Neumann, 9, 13-18, 20-24, 38-41, 347-354, 
458—460 
well-posedness, 98, 201 
Boundary element methods, 245, 532-535 
Bowyer algorithm, 597-600 
Box (tophat) function, 707 
Burger's Equation, 87—90, 355, 402-404, 502 


CO, C1, cm continuity, 307—308 

Catmull-Rom form, 582, 584 

Cauchy/Robin boundary conditions, 39, 317 

Cebeci-Smith model, 694 

Cell area (Jacobian) method, 570 

Cell-centered average scheme, 225-7 

Cell-centered control volume, 223-5 

Central difference, 6, 141, 371 

CFL(Courant) number, 77, 78, 368 

Characteristic Galerkin method (CGM), 347, 
445-6 

Characteristic variables, 134—5, 205 

Chebyshev polynomials, 473—5, 645, 776, 788, 931 

Chemical equilibrium equations, 714—54 

Compatibility relations, 132 

Christoffel symbols, 563, 574-7, 969, 1009-1016 

Circum circle, circumradius, circumsphere, 593-4 

Clausius-Duhem inequality, 437 

Clustering function, 553—5 

Coarse grain parallelism, 666 

Combustion, see chemically reactive flows 

Completeness, 307 

Compressed sparse row, 669 

Compressibility condition, 354 

Compressibility effects, 703—5 

Compression corner flow, 464 

Condition number, 256, 257 

Conduction-radiation ratio, 876, 906 

Conforming elements, 308 

Conjugate gradient method (CGM), 337, 384 

Consistency, 61 
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Consistent mass matrix, 359 
Continuity across elements, 307 
Continuous space-time (CST), 327 
Contravariant metric tensor, 379, 440 
Control functions, 567, 579, 618-627 
Control function, 617-27 


Control surfaces (volumes), 12-19, 219-32, 234-5, 


501-9 

Convection-diffusion equation, 369 

Convection-dominated flow, 347-8 

Convection Jacobians, 131, 170, 181, 989-94 

Convection matrix, 355, 370 

Convergence, 62, 258, 259, 306-8 

Convex hull, 599 

Coordinate transformation, 94-8 

Cost function, 891 

Couette flow, 110 

Coupled Eulerian-Langrangian methods, 246, 
535-8, 790 

Courant (CFL) number, 368, 372, 374 

Covariant metric tensor, 563 

Crank-Nicolson scheme, 71—5, 81, 108, 356, 362, 
364 

Cubic spline, 535-7 

Curl of three-dimensional vorticity transport 
equations, 118, 417 

Curvature tensor, 574 


Damkóhler number, 452, 743, 744, 784 
Deflection angle, 467 
Delaunay-Voronoi methods (DVM), 591—600 
Derivative finite difference operator, 48 
Diagonally dominant, 113 
Differential geometry, 573-577 
Differential operator, 440 
Diffusion gradient Jacobian, 181, 433 
Diffusion Jacobian, 181, 989-994 
Diffusion matrix (stiffness, viscosity) matrix, 9, 
355,370 
Diffusion number, 68 
Diffusion transport tensor, 701 
Diffusion velocity, 738 
Dilatation, 353 
Dilaunay triangulation, 592-594 
Direct numerical simulation, 713-4, 792, 793, 796, 
832, 931 
Dirichlet boundary conditions, 39, 315-17 
Discontinuity-capturing diffusivity, 454 
Discontinuity-capturing factor, 442 
Discontinuity-capturing scheme (DCS), 376, 377, 
439-43 
Discontinuous Galerkin methods DGM), 347, 
446-7 
Discontinuous space-time (DST), 327, 377 
Dispersion error, 89 
Dissipation error, 79 
Dissipation tensor, 700 
Dissociation, 767, 779 
Distributed shared memory, 664—73 
Domain decomposition methods, 654-60 
multiplicative Schwarz procedure, 654-50 
additive Schwarz procedure, 660-1 
parallel processing in, 670, 677 


INDEX 


Domain vertex methods, 547—45 
Double asymptotic approximation, 373 
Driven cavity flow, 465-7 
DuFort-Frankel methods, 71, 522 
Dulquist and Bjorck scheme, 56 

Dust infall, 980-3 


Eckert number, 881 
Eddy (turbulent) viscosity, 710 
Effectivity index, 646 
Eigenvalues, 132 143, 179, 204, 208 
negative, 204, 207 
positive, 204, 207 
Eigenvectors, 133, 134 
Element-by-element (EBE) method, 340, 
381 
Elliptic equations, 31-3, 63-7, 98, 561, 572 
Elliptic grid generator, 561-8, 618 
Emissive power, 851-2 
Energy dissipation range, 708 
Energy norm error, 255, 630 
Ensemble average, 691 
Entropy condition, 151 
Entropy controlled instability, 839-44 
Entropy mode acoustics, 813-8 
Entropy variables, 437, 441-4 
Entropy variable Jacobians, 437, 438-40 
Equation solvers, 65, 76-77, 90-4, 337-42, 
380-91 
Gauss elimination, 67 
Gauss-Seidel iteration, 65 
generalized minimal residual (GMRES) 
method, 380, 752 
Jacobi iteration, 65 
Newton-Raphson method, 380, 752 
Runge-Kutta method, 90, 168 
Thomas algorithm, 76 
tridiagonal matrix algorithm (TDMA), 76 
Equilibrium chemistry, 744, 779 
Error estimates, 254—9, 645 
Error coefficient vector, 385 
Error indicator, 628-30, 645 
Errors 
iterative, 65 
round-off, 65 
sources of, 91—94 
truncation, 46—62 
Essentially nonoscillatory (ENO) schemes, 
163-5 
Euler equations, 129-166, 367-91 
Eulerian differences, 535 
Explicit scheme, 68-71, 77-81, 167, 365, 366 
Extinction coefficient, 853 
Extrapolation methods, 201 


FDV parameters (variation parameters), 181-185, 
448-59, 784 
Ffowcs Williams-Hawkings equation, 812, 836 
Filtering functions, 706 
Fine grain parallelism, 666 
Finite difference operators, 48—61 
derivative, 48 
displacement, 48 


INDEX 


Finite element functions 
trial functions, (base, interpolation, shape), 8, 
262, 308 
temporal test functions, 254, 327 
test functions, 8, 377—9 
Finite point methods, 491-2 
Finite rate chemistry, 744, 777 
First order variation parameters, 183, 187 
Flowfield-dependent variation methods, 180-94, 
448-67, 781, 828, 832, 923, 977-84 
Fluid-particle mixture, 923-7 
Flux corrected transport (FCT) schemes, 165-6 
Flux extrapolation approximation, 149 
Flux implicit higher order accurate schemes, 196 
Flux vector splitting, 142—5, 448 
Forward differencing, 7, 46 
Fourier series, 69 
Fourier-cutoff function, 707 
Fractional step methods, 75, 522 
Frequency, fundamental, 69 
Front tracking methods, 912 
Froude number, 978 
Frozen chemistry, 744 
FTCS schemes, 78, 81 
FTFS schemes, 77 
Fully implicit continuous Eulerian (FICE) 
methods, 956 
Fundamental frequency, 69 
FVM via FDM, 16, 216-39 
FVM via FEM, 17, 491—517 


Galerkin methods, 9, 243-54 
characteristic (CGM), 426, 443-6 
discontinuous (DGM), 243, 426, 446-8 
generalized (GGM), 243, 347, 426, 435 
generalized Petrov (GPG), 243, 347, 376-80, 
426, 436-43 
standard (SGM), 11, 243, 249, 309-24, 347, 912, 
910 
streamline diffusion Petrov (SUPG), 347, 374 
Taylor (TGM), 243, 347, 426, 430-4, 777, 840 
Galerkin test function, 370, 377 
Gather operation, 669-70 
Gauss elimination, 67, 657 
Gauss-Seidel iteration, 65 
Gaussian curvature, 576 
Gaussian quadrature, 231, 292, 293 484, 892, 909, 


995-1002 

Generalized Galerkin methods (GGM), 327-336, 
430, 435 

Generalized minimal residual (GMRES), 384-5, 
752 


Generalized Taylor-Galerkin methods, 243, 426, 
430-4, 510, 530 

Generalized Petrov-Galerkin methods, 374, 377, 
378, 410, 531 

Gibbs function, 752 

Givens Householder rotation matrix, 386, 390 

Godunov method, 145-8, 155 

Gram-Schmidt orthogonalization, 385 

Granularity in parallel processing, 673 

Gravitation, 965 

Gravitational source term Jacobian, 1009-1016 
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Green’s function, 532 

Grid clustering, 553-545 

Grid generation 
structured, 591-615 
unstructured, 543—587 


Hanging nodes, 630—631, 637-638 

Heat conduction, 98, 99, 335 

Helmholtz equation, 533, 808 

Hermite polynomial, 271, 581 

Hermite polynomial elements, 271—3, 544 
Hessenberg matrix, 385, 387, 395 
Hexahedral element, 303—5, 608 

Hilbert space, 255, 629 

hp methods, 645-9 

hr methods, 640—3 

Hyperbolic equations, 31-3, 77-81, 93, 332-4, 522 
Hyperbolic grid generator, 565-71 
Hypersonic flows, 120, 467 769-75 


Ш-сопашопеа, 257 

Implicit scheme, 71–72, 81, 90, 169, 331, 356, 365, 
366 

Incompressibility condition, 106-15 

Incompressible limit, 178, 439 

Inertial subrange, 708 

Inner product, 8, 218, 249, 369 

Insertion polygon, 594 

Interpolation functions, 8, 247, 262, 308, 472, 543 

Intrinsic time scale, 440 

Ionization, 767, 772 

Isoparametric element, 286-297, 477-80, 909 

Iterative error, 65 

Iterative paving method, 613 


Jacobi iteration, 65 

Jacobi preconditioner, 382 

Jacobians 
convection flux, 131, 170, 989 
diffusion flux, 989 
diffusion gradient, 181, 425, 979-84 
source term, 1003, 1014 


K —e model, 696-7, 781, 785, 932 

K — о model, 698 

Kerr black hole geometry, 669 
Kirchhoff's law, 853 

Kirchhoff’s method, 809-10, 821, 823 
Kolmogorov microscale, 455, 708 
Krylov space, 385 


Laasonen method, 71, 522 

Lagrange multipliers, 318, 320, 753, 754 

Lagrange polynomial elements, 269-71, 543-4, 
580 

Lagrangian differences, 537 

Lanczos algorithm, 382, 383, 385 

Landau-Teller model, 773 

Laplace equations, 63, 561-3 

Large eddy simulation, 706—133, 792, 794 

Law of mass action, 736—7 

Lax-Friedrichs scheme, 138 

Lax method, 80, 83, 151 
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Lax-Wendroff method, 80, 82, 83, 105, 138, 523, 
525 
LBB Condition, 325, 408 
Leapfrog method, 80, 168, 363 
Midpoint, 87 
Least square methods, 488—490, 890-2 
Legendre polynomials, 466-7, 645 
Legendre spectral mode functions, 479, 470, 
645 
Leonard stress, 707 
Level set methods, 912 
Lighthill's acoustic energy, 811 
Load balancing, 674—5 
Dynamic, 675 
Static, 674, 675 
Local and global approaches for FEM, 309, 310, 
311 
Local remeshing, 642 
Lo norm error, 256, 385, 464 
Lumped mass matrix, 359-60 


MacCormack scheme, 82, 85, 89, 98, 105, 140, 168, 
525, 820 

Mach number, 29, 120, 455, 838, 845 
Mach wave, 20, 30 
Magnetohydrodynamics, 937-9 
Marker and cell (MAC), 106, 115, 409 
Mass (Favre) average, 691-2 
Mass fraction, 736 
Mass matrix 

Consistent, 359 

Lumped, 359-360 
Matrix-by-vector product, 669 
Matrix norm, 256 
Maxwell equations, 932-9 
Mesh enrichment (p) methods, 644 
Mesh movement (r) methods, 639-40 
Mesh refinement (h) methods, 628-39 
Mesh parameter, 258 
Mesh smoothing, 604, 605 
Meshless methods, see finite point methods 
MIMD, SIMD, 666-8 
Minimizer error vector, 385 
Minkowski coordinate transformation, 972-3 
Mixed methods, 325, 326, 407 
Mixed/Robin boundary conditions, 38-41 
Molar concentration, 736 
Mole fraction, 736 
Monotonicity condition, 152 
Monte Carlo methods, 538-9 
Multiblock structured grids, 587-9 
Multigrid methods, 661—666 

restriction process, 661—5 

prolongation process, 661—5 
Multiplicative Schwarz procedure, 654-60 
Multi-step method, 81 
Multitasking, 673 
Multithreading, 672, 673, 678-83 
MUSCL approach, 148—50 


Natural coordinates, 267, 278, 282 
Navier-Stokes system of equations, 33-8, 166—214, 
426—460 


INDEX 


Neumann boundary conditions, 9, 13-18, 20-24, 
38—41, 97, 310, 312, 317-20, 508 
Newton-Raphson method, 380, 382, 751, 752, 799, 
891, 896 

Nonreflecting boundary conditions, 204—5 
Node-centered control volume, 219—23 

Noise control, 827—832 

Normed adjusted error, 385 

Normed error vector, 385 

Number density, 736 

Numerical diffusion, 357, 358 

Numerical diffusion test function, 367-80 
Numerical diffusion factor, 368-73 

Numerical diffusion matrix, 358, 370 

Numerical diffusion test functions, 368—9, 370, 
379, 441 

Numerical viscosity, 153, 371 

Nusselt number, 904 





Operator splitting, 411, 777 
Operator splitting methods, 411, 412 
Optical thickness, 865, 909 

Optically thick, 871—85 

Optically thin, 869-83 

Optimal control methods, 490, 889, 890—2, 904 
Optimality condition, 647, 847 
Orr-Sommerfeld equation, 419, 421 
Orthogonality, 8, 249, 623 
Outscatter, 707 

Over-relaxation method, 66, 99, 128 


Pade' scheme, 60 

Parabolic equations, 31-3, 67-73, 327-32 
Parabolic grid generator, 572 

Parallel processing, 666-75 

Partial pressure, 736 

Particle-in-cell (PIC), 119, 228, 538 
PDE mapping methods, 561—572 
Peclet number, 183, 370, 453, 743, 881 
Penalty methods, 326, 408 
Petrov-Galerkin (integral) methods, 368, 370, 374 
Petrov-Galerkin test function, 377 
Phase angle, 70 

Phase field formulation, 912 

Phase interaction methods, 922, 932 
PISO, 106, 112-14, 175-7, 509, 528 
Planck’s law, 851 

Plasma processing, 946—56 

Point implicit method, 197, 777 
Pointwise error, 256 

Poisson equations, 115, 572, 655 
Potential equation, 121—9 

Prandtl mixing length model, 693 
Prandtl number, 909 

Preconditioned conjugate gradient, 382 
Preconditioning, 178-9, 396, 438, 657 
Predictor-corrector, 81—3, 140, 168 
Pressure-correction method, 108, 409, 410 
Pressure mode acoustics, 808-810 
Pressure-strain correlation tensor, 701 
Primitive variables, 132, 442-6 
Primitive variable Jacobian, 438, 439 
Principal curvature, 578 


INDEX 


Prism element, 302, 303 

Probability density function, 758-61, 785, 793 
Projection method, 249 

Prolongation process, 661—5 

Pure convection, 399—402 


OR algorithm, 421 
Quadrilateral elements, 286-297 
Quadtree and octree methods, 614 


Radiative transfer equation, 873 
Ramjet combuster, 779 
Rarefied gas dynamics, 941—946 
Reflection wave (reflection boundary), 205 
Ristriction process, 661—665 
Reconstruction function, 163 
Relativistic hydrodynamics, 976—7 
Relativistic shock tube, 974—5 
Relativity 

general, 965-72 

special, 965 
Reynolds number, 107, 184, 370, 428, 488, 909, 931 
Reynolds average Navier-Stokes (RANS), 704, 

706, 928 

Reynolds stress, 455, 707 
Reynolds stress model, 700—702, 780 
Richardson method, 71 
Riemann-Christoffel tensor, 576 
Riemann invariants, 135 
Roe's approximate Riemann solver, 146 
Root mean square error, 256 
Rossland approximation, 871 
Rotational difference, 125 
Round-off errors, 65 
Runge-Kutta method, 90, 168, 776, 792 


Scatter operation, 669-70 

Scattering media, 890 

Schur complement matrix, 656 

Schwarzschild metric, 969 

Scramjet combustion, 731—735 

Second order variation parameters, 183, 187 

Semiconductor plasma processing, 946—56 

Semi-implicit pressure correction, 413, 413 

Sensible enthalpy, 734, 740, 741 

Shock angle, 467 

Shape functions, see interpolation functions 

Shear layer, 206 

Shock-capturing mechanism, 189-90 

Shock tube problems, 465, 974, 975 

Shock wave, 120, 205 

Shock wave boundary layer flow, 463-6 

SIMPLE, SIMPLER, SIMPLEC, 106, 111, 118, 
528 

Singularity, 648 

Slivers, 594 

Small perturbation approximations, 33, 121 

Sobolev space, 255 

Sound wave, 29 

Smooth particle hydrodynamics (SPH), 491, 492, 
913 

Smoothness, 623 

Solar corona mass ejection, 956-7 
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Solid angle, 853 
Sound pressure level, 807 
Space-time 
continuous, 327 
discontinuous, 327-5 
Space-time Galerkin/least squares, 378 
Spatial average, 691 
Spectral element methods, 472-87, 788 
Spectral methods, 472 
Speedup factor, 666 
Speed of light, 965 
Speed of sound, 29 
Splitting methods, 81 
Spray combustion, 746-8, 786, 791 
Stability and accuracy, 369-375 
Stability conditions 
Numerical, 61, 70, 233, 234, 369-75 
Physical, 421, 839-47 
Stephan-Boltzmann law, 842 
Spray combustion, 746-8, 786-91 
Stiffness (diffusion or viscosity) matrix, 9, 251, 
277, 309-17 
Stoichiometric condition, 736 
Stoke’s flow, 324-7 
Stream function, 39, 115 
Streamline diffusion in GLS, 439 
Streamline diffusion in GPG, 439 
Streamline diffusion method (SDM), 243, 367 
Streamline upwind Petrov-Galerkin (SUPG), 347, 
374 
Subgrid scale model, 709 
Subgrid stress tensor, 707 
Subsonic flow, 39, 120, 123 
Supersonic flow, 30, 120, 128 
Surface grid generator, 572-9, 584-7 
Surface tension, 352, 1014-21 
Surface tension force Jacobian, 1003-8 
Surface traction, 353 
Sutherland’s law, 34, 429 


Taylor-Galerkin methods (TGM), 355, 366, 777, 
840 
Taylor series, 83, 85, 86, 180, 356, 368, 430, 449 
Temporal parameter, 329 
Temporal test functions, 254—327 
Tensor notation (index notation), 246 
Test function 
spatial, 8, 247, 262, 308 
temporal, 328, 435, 472 
Tetrahedral elements, 298 
Thomas algorithm, 76 
Threaded parallel program, 678-83 
Three plus one formulation, 967-8 
Time average, 690-1 
Total variation diminishing (TVD) schemes, 
150-62, 189, 526, 527 
Transfinite interpolation (TFI) methods, 555-60 
Transient problems, 327 
Transonic flow, 120, 123 
Trial function, 8, 247, 262, 308, 470 
Triangular elements, 273, 286 
Triangular prism elements, 302, 303 
Tridiagonal matrix algorithm (TDMA), 76 
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Truncation errors, 46-62 
Two-phase flows, 352, 912-934 
Two-step explicit scheme, 358, 359 
Two-temperature model, 772, 801 


Unstable waves, 839-45, 846, 847 
Upwind scheme, 124, 526 
First order, 142-50 
Second order, 150-62, 448 
Unstructured finite element mesh refinements, 
650-2 
Unstructured grid generation, 591-615 


Variable extrapolation approach, 148 

Variational equation, 8, 250, 319 

Variational functional, 622 

Variational methods, 249, 251, 377, 622-7 

Variation parameters (FDV parameters), 181-5, 
448-59 

Variational principles, 243, 251 

Vector pipelines, 666 
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Vibration model, 772-3, 799 

View factors, 858-62 

Viscosity (diffusion, stiffness ) matrix, 9, 251, 277, 
309-17 

Volume-of-fluid methods, 912-21 

Volume tracking methods, 912 

Von Neumann stability analysis, 68-71, 77-80 

Vortex methods, 115-118, 414—20 

Voronoi polygons, 592-4 

Vorticity mode acoustics, 811-3 

Vorticity transport equation, 117 


Wall functions, 698-9 

Watson algorithm, 592—7 

Wave equation, 87 

Wave number, 9, 51, 253 

Weak form (solution), 9, 369 

Weight function, 621 

Weighted residual methods, 249, 252, 472-99 
Well-conditioned, 257, 438, 439 
Well-posedness, 198, 201 


